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ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
e BONAS.. ettt enes | sreninenins 168,759,658 |......ovevrrreererrncerernens | veireii 168,759,658 | ............ 157,925,066
2. Stocks:
2.1 Preferred SIOCKS. .......coiiiricrc e [ e | e | e 0 [
2.2 COMMON SIOCKS. ....euveeirircieeineeeeesecseises sttt nssss s ssssensns | sessssssesncen 36,567,482 | ..ccovvnene 5,656,313 | ccovvvvnene 30,911,169 | coovveirnnee 28,669,750
3. Mortgage loans on real estate:
BT RIS BN .ot | et | e | e 0 [
3.2 Other than firStIENS.........coieiiiiiiicre s [ e nes | ereeerisennenssnnnns | e 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES). .. vveeeeeeeeseseeeesssseeeesssesesses s st sess s ssesesessesses s ssessessesssssesens | oessesenneens 32,200,781 | oo 14,420,857 | ....oovvvnnee. 17,779,924 | ... 18,021,526
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)... e tevteeeescreeeieeseaeesesetsieessessesesesesesasessesesesssasssesesesessssssesesesesesssnsens | setesasassssesssssssssnsesesans | eeessssesssssnsnmsssnsnsssnenes | coetessenssssesnesensnennees (O
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES).......ceveeicneerenireneneneieeeisneneens | eereieenenesieieiseneseenenees | eeeesssssesssesssssensssnnnnes | coeeeesenenseseessneneseeees (O
5. Cash ($.....(8,062,698)), cash equivalents ($.....5,999,114)
and short-term investments ($.....1,000,807)..........ovumrerrrneirirneieerneeneeneesesneeesesessssssesesens | ceressensenees (1,062,777) | eovvoeeerrneerernererneens | e, (1,062,777) | weverrrrrenns 3,946,787
6. Contract loans (including §.......... 0 Premium NOES).....vvveeeerceririreeerire et eseenes | et seeies [ ereieireninereeesnenseesienns | ceeesereieeneneeeeeessenes (O
7. Other INVESIEA @SSELS........c.ovuiiiiiiriiiiiciei e | criessissenssrnnennnnns [ crrieinniensennennennes | e 0 [
8. ReCEIVADIE fOr SECUMMES. ..ot | crietsinseinssrsnennnnns [ crrieinniennennensennns | e 0 [
9. Aggregate write-ins for iNVESted @SSetS..........cruririieerrricirrrreeeese s | e [ I [ I [ I 0
10. Subtotals, cash and invested assets (LINES 110 9).......cccrururrriiiririrenieceessncceecieins | cvereeeienns 236,465,144 | .....cocee.. 20,077,170 | ceovvrennee 216,387,974 | ... 208,563,129
11. Investment income due and aCCTUEM.............cooiriiriiriinrceseen s | e 1,586,579 |..ooovvvreriinenicniens [ v 1,586,579 | ...cooveeenne 1,471,737
12.  Premiums and considerations:
12.1 Uncollected premiums and agents' balances in course of collection..............ccccoeeveees [ ceirnnis 13,695,218 | ..covovennee 1,642,022 | ..oovvennene 12,053,196 | ..ccocveenve 13,225,806
12.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........cocoeerrrines [ errirnrrnnerinrnnens | e | e (O
12.3  Accrued retroSpeCctive PrEMIUMS..........ccuririiiurueireriecseeeieeeeseseseeeeseeesesseseesesesssssesesesns | eeeseseseensnsnssesnssenssenees | eeteerenssssesnsssnensesnaenns | seessssessensssssesssssnees (O
13. Reinsurance:
13.1 Amounts recoverable from FEINSUTETS.............ccccviiuriiriiinicinicricneesseenesnsnens | e | ereenseesss s | e 0 [
13.2 Funds held by or deposited with reinsured COMPANIES............covrrurriererniierniens [ e [ | e (O
13.3 Other amounts receivable under reinsuranCe CONraCtS.............cooveuieercrieninnieneins | e | | s 0 [
14, Amounts receivable relating to uninsured plans............cococeueeiiecnninccsreeesse s | e 12,019,850 | ..ocovveneee 1,125,478 | oo 10,894,372 | .............. 15,487,224
15.1 Current federal and foreign income tax recoverable and interest thereon............cccoovevcccvcs | covvricninens 799,525 | ..o [ e 799,525 [ oo 681,236
15.2 Net deferred taX @SSEL........ovrirririeeieireicieei et | censeenineees 20,441,938 | ..oovrrinnee 13,678,034 | ..ovvrvenee. 6,763,904 [ ...ocoovrrenee 4,712,550
16.  Guaranty funds receivable or 0N AEPOSIL..........ceurriiiirirrrcceierre e seneisiees [ eerereeirnineeerrrneeies [ cereereneneensne s | s (O
17.  Electronic data processing equipment and SOtWare............coceeurriricierinieirseeecesrnieees [ e 512,577 | oo 63,937 | oo 448,640 | ....coovvevnee 165,269
18.  Furniture and equipment, including health care delivery assets ($.......... [0) ISR TSN 2,626,711 [ oo 2,626,711 | oo (O
19. Net adjustment in assets and liabilities due to foreign exchange rates...........ccocoviirnnnae [ o [ | (O
20. Receivable from parent, subsidiaries and affiliates...........c.c.cooeeerrirnnnierrceesnens | v 15,452,179 [ .o [ e 15,452,179 | .cooven 13,790,932
21. Health care (§.......... 0) and other amounts receivable.............coocueururiiricirnneesssneceeees | eereieieieens 44,936,990 | ....ccovrneee 3,156,864 | ........c..... 41,780,126 | ..cevnenvn 46,714,791
22. Other assets NONAAMITEd............cooiiiriiiccce e | e 143,788 | .o 143,788 | oo 0 [
23. Aggregate write-ins for other than invested assets...........ocrurricrrnnicrsrcesneeeees | e 37,240,528 | ..o 640,415 [ ..cooovonnv 36,600,113 | ...ooovveeve 28,682,985
24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 10 through 23)..........c.evererrienrinereirneeneinneneeneesesssssesseessesssssesssesenes | ceveeeenees 385,921,027 | .oovveernnne 43,154,419 | oo 342,766,608 | ............ 333,495,659
25. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ccoeeoeoees [ corniiinnnnnirnnninins | e | e (O
26. TOTALS (LINES 24 AN 25)......ccuuverereeneereieneisiineesessnseessasesessssesessssssssssssssssesssssssssssssssnses | cesneenseens 385,921,027 | .oovveerrnne 43,154,419 | .cocoveenee 342,766,608 | ............ 333,495,659
DETAILS OF WRITE-INS
0907, et eeaeere ettt E RS e ettt nnsens | rentestent sttt entns [ cesesiesseneensenenstennenes | eeeientest st (N
0902, .. ettt ettt £ttt ennsens | reninsten e ent st nentns [ crseniesteneensennnntennnne | eeeient sttt (N
0903, ..ottt ettt E £ttt ennsens | reninstent st ent et st [ ersesiesseneentenenntennenes | eeesene sttt (N
0998. Summary of remaining write-ins for Line 9 from overflow page..........cocooveeerrnncnccnnnnies | e (VI O (VI O (VI O 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LINE 9 BDOVE). ... reereurerrerrresisaressrsssessnssrssnessesne | sresessssssssssessessnsnes [\ I [\ I [\ I 0
2301. Accounts Receivable - Federal Employee Program...........ccccovecenrnicennnincssnseeesnens | vveeeinens 36,046,679 |- | v 36,046,679 | ....ocevnne 28,124,758
2302. Prepaid EXPENSES........c.curiiieiicieirieirieiseieieesesi et ees et sess st sssse et sesesnnsenesanas | ceeiesassserenenns 610,809 | .cccovriirennns 610,809 | oo (O
2303. Miscellaneous RECEIVADIES.............ccocueiiieiiriciriiece e | et 237,625 | .o | e 237,625 | oo 261,286
2398. Summary of remaining write-ins for Line 23 from overflow page..........cccoovveeerennnnneeinincnes [ covvniiicens 345415 | .o 29,606 | ..ovovrererriene 315,809 | .ccooiiiiieinne 296,941
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiNe 23 BDOVE).....cu.overerrersesrennesisssessrssnessresseseses | seeeeseeeens 37,240,528 | ..ovvivinciens 640,415 | ..o 36,600,113 | .oooovivrenns 28,682,985
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LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.....2,858,552 reinsurance ceded)...........c..ocvvrrrvverereriererreniens | o 99,463,340 |....ooveerrrieenrneees [ 99,463,340 [....cccvveenne 86,977,067
2. Accrued medical incentive pool and boNUS @MOUNLS...........c.ceueuririiieerererreniieeesrnes [ e | e [ et [0
3. Unpaid claims adjustment eXPENSES...........ccurururriiierienininieeieieise e esesesessssseseens | crereeeesenenenees 3,796,399 ..o | e 3,796,399 | .coiriee 3,212,635
4. Aggregate health poliCY FESEIVES..........coiiirririiirerr et | ereeneeieeeenes 27,132,137 | [ 27,132,137 [ 21,098,577
5. Aggregate life POIICY MESEIVES. ........cciurirriicieieire ettt et ssesenesees [ ceesesetesnsnsssessasssssssssesess | sesesessensassesesnsssnsenesessnns | ceeteessasseseassnsnsnsesesaens [0
6. Property/casualty unearned premilm FESEIVE..........ccurururiiueurieerereeieieieeerereesesnaseseins | ceeereinesenessessseessseeseeess | eeseeessenssssesessessnsesesssenns | ceteesessseseasssensseseensenns [0
7. Aggregate health Claim reSEIVES.........cccuruiririii e nees | creeeieeeeneeeees 1,644,804 | ..o | e 1,644,804 | oo 1,619,804
8. Premiums received in @dVANCE............ccoeuriiirieiiriciriieccnese e | e 12,111,630 [ oo [ 12,111,630 [ oo 8,004,467
9. General expenses dUE OF ACCTUBM.........c.cueviuiueureriiiceeirire et ssesesensnnes [ ceeeeeseanieiens 10,374,446 | ...oooveiiciicees | 10,374,446 (... 16,335,148
10.1 Current federal and foreign income tax payable and interest thereon
(including $.....639,068 on realized gains (I0SSES))..........c.evrevemivrerrireisiieisieiieieienis | eeeieieienens 4,892,175 | oo | e 4,892,175 | oo 4,694,648
10.2 Net deferred tax Hability............covoereeriiic e [ ceerereieise e seseseiees | sereieeseneseseests e seseaesenns [ creteensanseteeet s neneeeeeeas [0 R
11.  Ceded reinsurance premiums PAYADIE...........c.c.cururiiuiiririeiiceieseeeiesseeineeiseneneees [ ceeireneesensseseneseeesessenenes | eeeeeseesesensnesesessessseesees | sesesesessensneseesesessneneeees [0 R
12. Amounts withheld or retained for the account of Others............ccoocriiiriniiies | | | e [V I 142,924
13.  Remittances and items not allocated.............ccocurieinicinicnienccncncncrennes | e 3,726,403 ..o | e 3,726,403 | oo 4,877,254
14.  Borrowed money (including $.......... 0 current) and interest
thereon §.......... 0 (including $.......... 0 CUITEBNE)...v.veieecte ettt ssiesiesiens | ereeiieisesse e sssssssssssssens [ ereieiee et seseses [ ersessessessesesese e 0 [
15. Amounts due to parent, subsidiaries and affiliates.............c.cccoeerrnierninnncneeens [ 14,398,827 | ...ooeverrcernrneicee | 14,398,827 |...ccccovrenenee 38,314,666
16, Payable fOr SECUMMIES. ........ovreeireirieciee ettt ensrenes | ctetssassesesssessssssetetssansnnes | eeessssesnssensnssesessesssesenees | sesesesessenennsesssssssneneses [0 R
17.  Funds held under reinsurance treaties with ($.......... 0
authorized reinsurers and §.......... 0 UnaULhOMZEd FEINSUETS).......cucueeriircrriririniereiiees [ eeriririeiesnneeesisnenees [ e | e s [0
18.  Reinsurance in unauthorized COMPANIES..........c.cururiiieiiririeieieeeeie et sees [ ceeireneere s seseseiessssnsees | eeeesereesesesenesenesseseseesees | sesesesssssnennseessseseneseses [0
19.  Net adjustments in assets and liabilities due to foreign exchange rates............cocovvevee [ [ e [0
20. Liability for amounts held under uninsured accident and health plans...........c.cccocoveeveees | cevviniicnnins 7,923,382 [ .o | e 7,923,382 | .oevire 6,652,256
21.  Aggregate write-ins for other liabilities (including $.......... 0 CUITENE)...oeeeceeeeeeeeeiees | s 5,951,095 [, (U I 5,951,095 [ .ooooiinnnee 5,302,074
22. Total liabilities (LINES 110 21)....cuu et senseseesesesee e eessssesessessenesneas | eneessssesinnes 191,414,638 [ ..o 0 [ens 191,414,638 |.............. 197,231,520
23. CommOon Capital STOCK........c.euririierieireiriicieies et es | e ). 9 GO IS ).9.9 SRR IS 2,500,000 | .oeveerirenene 2,500,000
24.  Preferred Capital STOCK..........cocrururieieirieic et | e ). 9 GO IS XXX et | e | e
25.  Gross paid in and contributed SUMPIUS............ccreruririniiirneiceesseeesee e eisnenenes | v ). 9 GO IS 9,99, SN IR 120,652,900 |......cccoc.. 120,652,900
26, SUIPIUS NOLES. .....eveiiectceciieiree ittt et et ea e seneisnenns | sreessnnennas ). 9 GO IS XXX et | e | e
27.  Aggregate write-ins for other than special surplus funds............cccovveeeeennncninncnns | v ). 9 GO IS D99 T DO [0 R 0
28.  Unassigned funds (SUMPIUS).........cvuceurvreeeereeeeseeneresineisssesessesesessssssssesssessessasssssanes | cesessnsesnns ) 0.0 U P ) .0 U IO 28,199,070 |...ccevvvrrnnee 13,111,239
29. Less treasury stock, at cost:
29.1 .....0.000 shares common (value included in Line 23 §.......... (0) IO ISR ). 9 GO IS XXX et | e | e
29.2 .....0.000 shares preferred (value included in Line 24 §.......... [0) ISR PR D00, ST T XXX i [ | e
30. Total capital and surplus (Lines 23 to 28 minus Line 29)..........cccovveeernniecnnnnens | coveieinns ). 9 GO IS 9,99, S [ 151,351,970 |..oooovnees 136,264,139
31. Total liabilities, capital and surplus (Lines 22 and 30)...........cccccecvrerrrrrnnnennrcnniene | cviieenns 20,9, ST [T 9.0, 9 SO RS 342,766,608 |............... 333,495,659
DETAILS OF WRITE-INS
2101. Federal Employee Program Liabiliies.............ecrererrirrenirnrieeniineienseeneisseeessseessesees | coveneioneeneinnes 3,469,513 [ ..o [ e 3,469,513 [ .ooovvriiene 3,353,457
2102, Other LIabIlIIES. ... .cveuerrererireieeieieceeiseeses st ses sttt esssenes | oeeesesseseneesns 1,679,531 | | e 1,679,531 | v 1,063,128
2103. AcCOUNtS Payable = ITS........cciiiriiirireiieieciseie et stsssnnes | essesessssesenssons 802,051 |..veveeeneeneenerneenernnins | eereeieinninnins 802,051 | oo 885,489
2198. Summary of remaining write-ins for Line 21 from overflow page...........ccccevirrrnnineins [ e [0 R (0 R [0 R 0
2199. Totals (Lines 2101 thru 2103 plus 2198) (Line 21 8DOVE).......vererrerresmenrinesressirnsinees | conensissensies 5,951,005 [ [ I 5,951,005 [ oo 5,302,074
2707, £ E sttt | cerentnenens ) 0.0 U P XXXt e [
2702, oottt enins | cerentneiens ) 0.0 U P XXXt e [
2703, ettt | cerentniiens ) 0.0 U P XXXt e [
2798. Summary of remaining write-ins for Line 27 from overflow page.........cccccocoevvnncicinns [ eivinnnn. )..9 SN ST D9, 9 O DO [0 R 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 aboVe)......cocoreovicnnniiiniesiien f oo D00, ST T XXX oo [ [ 0
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STATEMENT OF REVENUE AND EXPENSES

Current Year to Date

Prior Year to Date

1 2 3
Uncovered Total Total
1o MEMDET MONENS.....eoeeeaie ittt nen | rnissnsssinees DO NS FTOR 806,804 [ 906,907
2. Net premium income (including $.......... 0 non-health premium iNCOME)..........ccceurirnicerinnicrrnecceen | e 99,9, CNRRRY US 204,242,469 | .....cooooereenne 225,545,644
3. Change in unearned premium reserves and reserve for rate Credits..........cooovneerernnieecsnneieeenes | e ), .9 SO ISR (USRI T10) | O
4.  Fee-for-service (netof $.......... 0 MediCal EXPENSES)......cuveeiirerriririrererereieieenese e seseesienens | creieiseneennens XXX ereirires [ | s
5. RISK TBVENUE. ...t | erieinnieinnia XXXt [ e
6. Aggregate write-ins for other health care related reVENUES...........ccceiririccersncceeeeeeee s | e 99,9, O SRR (0 0
7. Aggregate write-ins for other NON-health FEVENUES............ccueuiiiirireices e | eesreninieeaeas XXX e | 0 | 0
8. TOtal FEVENUES (LINES 210 7)..evuceriereerrieeeecieie ittt ss s ensnes | seessnssnsenes D 0.0 N IS 198,208,909 | ....cocoovvenrenee 225,545,644
Hospital and Medical:
9. Hospital/mediCal DENEFILS. ..........cuririiieiieiceee ettt | 2tetensetetet et ne et n e netens | neereteeneneeeees 133,506,093 |...ccvvvevreenes 155,217,948
10, Other ProfeSSIONAl SEIVICES........c.cucuiuiiriiicirieiere ettt se st nnsnns | seesetassetesssnsnnnseaesssnsnnnennnes | neseueeneneassesesenns 6,209,881 |..eevevirirircininne 1,833,036
11, OULSIAE TEIEITAIS. ... | eetetietnsie i s neiens | cetnsieinsietnsien e neiens | ereeiesecinseeinseaeees 191,409
12. Emergency room and OUE-Of-GrEa..........cueururiiriueuriririiecieieire sttt ese et s s sesesesens | seesssassesssssssnsnsnsssssnssssesnnes | neseueesensansesasenas 4,694,162 |..coooevireiiieenns 4,771,429
13, PIESCIPHON GIUGS. .. .vvieieeeeiieeei ettt ittt ettt s bbbt s st s bbb s e sesebebesssansnnnts | seesssnsnsesasnsnnnesesesasnennetens | oeresasennenenenees 28,322,058 |....cccceuririne 30,965,204
14.  Aggregate write-ins for other hospital and MEICAL............ccooiiiiiiiccrr e | e (01 (0 0
15.  Incentive pool, withhold adjustments and bONUS @MOUNTS............cceiiiicirirriicirieieeeeeesnnceieiesenenens | erereeesesssnsrsesssrsssesenssrsnes [ eoroesrnesssssnsrnesssssssnsseessnsns | srorssseessssssassesssssssssssseessanas
16, SUDLOLAI (LINES 910 15)....uuieureuiieieiieciee ittt sttt entns | eeisnstn st entess st enesent 0 [ 172,732,194 | .o 192,979,026
Less:
17, Net reiNSUIANCE MECOVETIES..........vuiiiiiiriieiciet ettt nnies | etsnistsnisnsnisn s snsnnsnsnnsnnnens | conisncssnscennenennes 3,349,478 [ ..o
18.  Total hospital and medical (LINES 16 MINUS 17)........cruruririiirieiririineeieesre sttt snsenees | eoesetessesesesetetseseneeseeeseens [0} 169,382,716 |[..c.ovovveereenee 192,979,026
19, NON-NEAIH ClAIMS........oiiii e | ettt nninnns | cetriettist st nnns | cettiet st
20. Claims adjustment expenses, including $.....481,286 cost CONtaiNMENt EXPENSES...........cvevervevrivrriiiens | orieieieieieisesse e e 8,227,109 |..oeerricieenne 11,755,515
21, General adminiStrative BXPENSES. .......cucuririiiirieiriri ettt ettt sesesetse st se s sssesssssesesenens | neteteinssssetessssesesseessssnnsenens | crereesensneneenannns 13,332,255 |..oooiiiriie 8,670,704
22. Increase in reserves for life and accident and health contracts (including $..
increase in reserves fOr life ONIY)...... ..ottt e et | stetsnnsersssesssnsnseesssnsnsensrnies | seesessransessessssasansees 25,000 ]
23.  Total underwriting deductions (LINES 18 throUugh 22)...........c.ceeuuiereriereireeieineiesinsiseeieesesesssssseessesens [ erissssssssssssessssssessessesnens 0 [ 190,967,080 [ ...covvrrerrienes 213,405,245
24.  Net underwriting gain or (10ss) (LINES 8 MINUS 23)........c.cvoiiiiiiririririieceieieesse e | crseeieeseanenes 0.0 S I 7,241,829 [ 12,140,399
25. Net investment iNCOME BAMEM..........c.cccuiiiiieiieiie et [ ceetnniet e [ ceerisesiee e eeeis 3,047,679 |..ovivircne 1,536,156
26. Net realized capital gaiNS (I0SSES)........cururururirreuruririieieieirne s ietseseseseteee e sesesesesessesesesesesssesssssesesssns [erramsssessssssssssesssssssnssesssnans | oeressssssnsnesssssnes 1,825,909 | .o (79,230)
27.  Net investment gains or (I0SSes) (LINES 25 PIUS 26)........c.cvrvreemrururiririeieieennineieeeesseseseseeenseeesesesesnes [eresssesnsnssesssssnensressrnnns0 | ovennsississnns 4,873,588 |...cooiiiiians 1,456,926
28. Net gain or (loss) from agents' or premium balances charged off [(amount recovered
I 0) (amount charged off §.......... )]ttt [ ittt snsenes | sesies et | srest sttt
29. Aggregate write-ins for Other iNCOME OF EXPENSES. .......cuvururerurirereeerireeieeeieirneseseeeesesesesesssesesssssssssssenes | snseressesssnsssrsssrnnsseserns0 | conssnsamnssnsesnannes 5535 | oo (69,022)
30. Netincome or (loss) before federal income taxes (Lines 24 plus 27 plus 28 plus 29)..........cccoervnercnies | corrrnneannns ), .9 GO IS 12,120,952 |..covvriiicins 13,528,303
31.  Federal and foreign inCOME taxes INCUITEA...........ceriiiururirrieiicierenceeeeis e sesesseeenes | creeeseeseanaes XXX i [ 4,649,087 |...ooiiiiin 4,786,059
32.  Netincome (10sS) (LiNeS 30 MINUS 31)........coiiuiuiiriiiiiicieirieecicieieieeeceetseee et snenenenees | coeieieeneannees XXX oo [ 7,471,865 ..o 8,742,244
DETAILS OF WRITE-INS
080T, oottt ees et sttt R RS e bbbttt tenns | aniieeieneeneeas XXX oritririrnrins [ nerneerneeneesneenesineeessseesnens [ cesseeseseessesenessessesseesesen
0B02. .. eecereeeeseesees sttt enns | sniieeseneeneeas XXX oritririrnrins [ nerneerneeneesneenesineeessseesnens [ cesseeseseessesenessessesseesesen
0803, ..eoceaeeeeseee et es ettt R RS R Rkttt tenns | eniieeieneneeas XXX eritrinernrins [ onerneerneeneesneenessseeesssssnsens [ cesseessseessessnesseseessee s
0698. Summary of remaining write-ins for Line 6 from overflow page..........cccoevvriecrnnnnencessrsseceeees [ e XXX e [ (0 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LINE 6 ADOVE)......cevrrerrruirerersiressesressessrssnessersssersnessssensnesns | snesessseseens DO IS (RO 0 o 0
0707, ettt R RSttt nnns | sniieirenineeas XXX oritririrnrins [ nerneerneeneesneenesineeessseesnens [ cesseeseseessesenessessesseesesen
0702, oottt RS £ bbbttt enns | sniieerenineeas XXX oritririrnrins [ nerneerneeneesneenesineeessseesnens [ cesseeseseessesenessessesseesesen
0703, ootttk R RSttt nnns | sntieirenieneeas XXX eritrinernrins [ onerneerneeneesneenessseeesssssnsens [ cesseessseessessnesseseessee s
0798. Summary of remaining write-ins for Line 7 from overflow page..........cccoeevriieernnninencessnseceeees [ e XXX e [ (0 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (Line 7 @bOVe).......coviiiueueuiiiiiiiciiieisisisieccessisisiseeeieeseersnsnes [ ceinnsisineae XXX i | 0 | 0
OO PP U OO PO oo PTT POTOT OO OO OO DOTPOO TSRO
402, et RS ARttt st entnns | eestetsest et st b st b ntentns [ crrentseet s e st ent s st nsenes | ettt
403, ettt entntnes | eestetsest et st et en e st estensns [ crtenis st s st ent st nsenen | ettt
1498. Summary of remaining write-ins for Line 14 from overflow page...........cococoeerrrniiericnnnnenecsnnenens | ceveerreneneeissneneeeeiennns 0 [ o (0 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE).......cuuiverrirearirirnressisnsisrsnessisnsssessmsssssssnenns | snssrsnssssssssssssssssssessesenss0 [ e 0 o 0
2901. Miscellaneous INCOME (EXPENSE).......cueururiririreieiriririeieieiriseceieesisisesesese et se s e s ss s sesess s sesesesesanns | ctesessssssesesssssssnnsessssssssesenes | seseseseussesssassesesesnenes 5,535 | .oeerrieeeieien (69,022)
2002, ...ttt E SRRk E bbbt en b st | 2bsestent st e s st ente st estenns | eestents sttt ne et tentas | sestenei sttt
2003, oottt £ R R AR R E ek E bbbt st st et | 2bsestents st et st ente st ntsenns | eesten et sttt ene st en st | sestenes sttt
2998. Summary of remaining write-ins for Line 29 from overflow page..........cccovvieenrnnineennnneeeeenenes [ o0 | e (0 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 BDOVE)........rerrrurerrerirersesressessessnessmessssessnessesenssssssnes | cosnsseesssssssssssnsssssssssnssesd | coreonmensesmesnesnnnenes 5,535 | oo (69,022)
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STATEMENT OF REVENUE AND EXPENSES (Continued)
1

Current Year ’
CAPITAL AND SURPLUS ACCOUNT to Date Prior Year
33.  Capital and SUPIUS PriOr FEPOTTING YEAT..........oveeeeeueereriescieieireeecse ettt seeeseee bt ee e seseee b e ee e eseseaes s ssaesebebesesssaesetetebesesesetenesssnsansetesas | resssssnansesnenes 136,264,139 |[..coooviiiicanns 92,053,961
GAINS AND LOSSES TO CAPITAL & SURPLUS
34. Netincome OF (I0SS) fTOM LINE 32.......coiuiiiiiiieeiriee ettt sttt es et e et es e eaesenansnsebesetesenannes | eebeenenesneeeesnennnes 7,471,865 ..o 41,792,520
35.  Change in valuation basis of aggregate policy and Claim FESEIVES. .......c.cuiuririiiiiieireeeei sttt b esesstesesssess | 2teeseassenetsssssessesesssnssesssenes | oeteeseassesetesnssssseaeeeeneseseeees
36. Net unrealized capital GAINS ANG IOSSES.........ociuiirueiiriiecieeeir ettt et es bt es s s sesenenans | oebetseneseetesneannes 1,597,839 | .o 9,045,199
37.  Change in net unrealized foreign exchange capital Gain OF (I0SS).........veururiririiiieirirricreeeis ettt sse et sessetesenns | cteeseseseteasssssssssesesssnssessannes | oeteeseassesetesesnseseaesseneseseeees
38.  Change in Net AEfEITEA INCOME TaX.. ... . uruerrieieeieteieiee sttt ettt bbb e es et eb b et s ansssesessnenans | oebeesenssstetesnennnes 3,520,460 | ..ooovevrirericieins 279,762
39.  Change iN NONAAMItIEA @SSEES. .. ....c.cuurieieiieiieieieiet ettt e stttk b s et b et es bbb sesses b ettt ens et ebes et es s nnetens | oetessenssnsetnsnsnnnes 1,791,708 | ..o 14,368,841
40.  Change in UNAULNOMIZEA FBINSUFANCE. .......c.cuvieeeeetirirci ettt ettt s bbbt s bt s st et s ses b et esess e sesetabessnsenesesesans | £essesesesnensnsesetnsnsnnsnnetnsanes | seessesesesssnsssetnassasnenseeesanas
41, ChaNGE IN TrEASUNY SOCK. ... ..vviuieteetetreeiis ettt ettt ettt cs bttt et s s e et b e s e e s e e b e e e e e b ee e b e e e sesebes e e e e seb et et et as s sesetebesesassnsatess | sessesesesssnssssesnsnsnsnsnnsnsnsasnns | seessesesesssnssseteessnsnssnneeesanas
42, ChaNGE IN SUMPIUS NMOES.......ceuieiucieeeeieieie ettt ettt es st et es bbb e e s e s b e b e et a8 b e b b e £ e s e Eeb et e e £ e s ehe b e b et et ssebesesasasnssnnsesesasas | ersesesesnsnssnsnsnsnsnsnsnnsesnsases | seessesessssensnsetnessnsnenneeesanas
43. Cumulative effect of changes in aCCOUNtING PHINCIPIES..........cuevvriririiereieirire ettt es ettt nsessesesessse| ensereietnesesesetetessenessetesenes | seesseseestseseseseteesees e eneeenenas
44. Capital changes:
AA.1 PRI TNttt £kttt enstentnnte | entiest sttt sttt | deetee s sttt
44.2 Transferred from SUrPIUS (StOCK DIVIAENG).........c.oviiieiirieiieieteis ettt sttt ess bbb e s s snsesetenes | nesetetsessssetetsssessseseaetesssaens | creseieessaeseseenasensseseeetesannaes
44,3 TranSTEITEA 10 SUMIUS. ... eiueirieieteie ettt ettt s sttt s bbb s es bbb b e b o2 s E e b b e s ee e s e b e b e b es et et ebebasesasassetanasas | rsesnesesssnsnssnsnsnsnsnssnnnsnsnsnns | seessssesesssnsanserntesasnesnseensanas
45.  Surplus adjustments:
A5.1 PRIA MMttt £kttt s st ntnnte | entest sttt sttt | sestees sttt
45.2 Transferred to capital (STOCK DIVIAENG).........c.cururuririieieieier ettt ettt s snsesets | etnseseseenenssesetnsssnssenesnsennns | seessesesntnensansetetsssenssnseaesanas
45.3 Transferred from CAPILAL.............cc ittt es bbbt b bt e s bbbt e st et etesesannen | rtenneretetnentneretetennnsnnetetenens | srernretetee ettt ettt
46.  Dividends t0 STOCKNOIAETS...........co.iuiiiiiiiiicii bbbttt | ettt | et
47.  Aggregate write-ins for gains Or (I0SSES) N SUMPIUS. .......cuurviutueiruririe ettt ettt es et s et es s sse st sesesesesesensnennens | crtssiesssssssassssseseas 705,959 [ (21,276,144)
48. Net change in capital and SUIPIUS (LINES 34 10 47)........oiururiiri ettt sttt sesen e nsennns | creteneensnennnnanans 15,087,831 [..ocveiiicns 44,210,178
49. Capital and surplus end of reporting period (LiN€ 33 PIUS 48)............ceriiiiiiuiuiriiiicieirieteeceiee ettt eeeiennenees | ceeeeesenenneeees 151,351,970 |[....ccooceuen 136,264,139
DETAILS OF WRITE-INS
4701. Change in Nonadmitted investment in subsidiary, Maine Partners Health Plan, INC...........ccciiiiiiiinnnicceeeeecceeeseeeens | e 550,730 | coerrrriienes (6,207,043)
4702. Depreciation on Nonadmitted Increase to Market Value of BUIdINGS............coiiururirirniniccesreeeieesisseeeeeiseseseeseneieesessens | eeeesesssesseseesenees 155,229 | o (620,911)
4703. Net Nonadmitted Increase to Market Value Of BUIIAINGS..........ccuiriiiiieiiicce et senenns | ctesesnnesenssssnsseseseasnesnnsenenns | onseeeiseneneenees (14,576,084)
4798. Summary of remaining write-ins for Line 47 from OVEIIOW PAGE..........cviviurururiririeieieie sttt sns st nssnnenes | cnsetetsenennsetstes e seseeeaeeas (0 127,894
4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 BDOVE). ... uuueruurrurisiresereseseesasesessmesseerssnssseseesssssssenses st ssssssssssssnsssssnsssssenss | oonssssssesesanssnssans 705,959 |..oiviniiniinns (21,276,144)
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CASH FLOW

Curre:t Year Prior Yeir Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUTANCE..............cuoiuiiicii ettt | cbetenieieniee e 209,817,096 |......covvevrrnnne 856,933,084
2. NetinVESIMENT INCOME. ...ttt eniennies | etenieinneien e 3,653,633 |...oeirriiiias 12,841,972
3. MISCEIIANEOUS INCOIME........eviiceeeeieririe ettt se st et s e es s eseseeee et es e eaebea e s e s e s ese e e b et eseeesebebabe s e sesesebesssssesnsesesesnsansnn [ernsnsessssmsnnnensssnnsnnnensnnsnnnnnes | conosrssssssansnesseseanes (79,528)
4. Total (Lines 1 through 3)............ ...213,470,729 ..869,695,528
5. Benefit and 10SS related PAYMENLS.........c.cuiuiuiiieieier ettt et n s [ erebetee e 156,896,443 665,058,921
6. Net transfers to Separate, Segregated Accounts and Protected Cell ACCOUNLS...........ccucuruririireererirrneeeeieerneeieieieeeeseeeseenes [ e
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............cccueuiiiiiiririrrice s [ eereeeees s 19,996,001 |..oovevrirercrcieenns 99,942,124
8. Dividends paid t0 POICYNOIAETS..........c.cuiuiiiiieicieeeti ettt ettt sttt ns e ses et benensenens | creteteentnnnetntnsnssesesetebessnsenetes [ ceesetetesseneeseest s se st e naas
9. Federal and foreign income taxes paid (recovered) $.......... 0 net tax on capital gains (I0SSES).....c.cvevrverereerererrrererereieeerireereees | ceseiesicisiseseinnees 4,569,849 [ 28,324,751
10, TOtal (LINES 5 thIOUGN 9)...e.veeieeririercireeeeissii ettt eees sttt ettt ent st entes | nnbsensanisensenines 181,462,293 ..o 793,325,796
11. Net cash from operations (Line 4 MINUS LINE 10).........cuurururriiiieeeieiiieeie ettt ettt sse e ess et sen s e | eeeeeneeseseneaenenees 32,008,436 |...covreereenirinenns 76,369,732
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
12,1 BOMAS. ceu ettt ettt bbb E £ttt [ ettt 80,061,781 |...ovverrrirreirene 92,635,492
12,2 SHOCKS. . 1veuceureeet ettt bbb SRRttt | cerenteni et 55,832 | o 174,030
12.3 MOTEGAGE 0BNS. ...ttt ettt ee bt e s bbb eee st es e s e se bt esansetenesesnnsnnntans | seetseteteestatsesetetetstaesetetetannns | 2tetetntetet et aen ettt b et
124 REAIESIAE.......ooe bbbttt | ettt | ettt
12.5 Other iNVESIEA @SSELS.........cuviiiiieciicict bbb
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments
12,7 MiISCEIANEOUS PIOCEEAS. .......eveieieciieeee ettt ettt ettt et b ettt st s bbbt s bbb b s b bt s et s e nnee
12.8 Total investment proceeds (LINES 12.1 10 12.7)......cuuririieieirieiecce ettt ssesesesssennnes [ ebeesesesseenssennnes 80,117,613 | oo 92,809,553
13.  Cost of investments acquired (long-term only):
3.0 BOMAS. e ettt etttk RS £ R s ettt | st 89,366,381 | ...covvrririrnne 126,324,427
13,2 SHOCKS. 1 vuureureueeeee ettt ettt R RS E£EE£E£E ek R R £kttt | enten bbbttt | ettt 2,786
13.3 MOTEAGE 0BNS.......eeeeeeece ittt s et e s b ek e et s et et s snse st et ansetenesesansnnetans | seetseteteeetatsetetete et sesetetetannns | 2tetetntetet et e ettt a et
1314 REAIESIAE.......o bbb | et 15,616 | oo 535,177
13.5 Other INVESIEA @SSELS.........cucviiitiiciicieict ittt | cttietnbe sttt | ettt
13.6  MiISCEllANEOUS PPICATIONS. ... ..cuveeeiiicieieieieiei ettt ettt ettt s bbb es bbb e e e esebebes s esesetesesessssnsesesans | srsmesssesessmsnssenssssssnnsnsnsessnns | £oresesesssssansesnsesssasasannnas 95
13.7 Total investments acquired (LINES 13.1 10 13.6).......cueuruririieieieieieeiei ettt et ss s | bt e neseseseans 89,381,997 | ..o 126,862,485
14, Net increase (decrease) in policy 10anS and PrEMIUM NOES.......c.cuevriiiururiiiiircieieiee ettt sb ettt ee e setesstaes | 2reteessassesetessesssenesesessssseneas | ensesesserensseseansseneseseesaesasenes
15.  Net cash from investments (Line 12.8 MIiNUS LINES 13.7 @NA 14)........cuoiiiruririeiieeierreieieie et snseienees | ebeeseneseeesesenenes (9,264,384) [ ..oovvcvrine (34,052,932)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPIHAI MOLES........ceieceiiieie ettt s bbbttt ee et ebe s et snsesenes | 4eansesetssnsaesesetesassssesetetesannns | 2eetassesetetssnsansebetesaesensebetanas
16.2 Capital and paid in SUIPIUS, 1€SS TFEASUIY SLOCK. ..........curururieiiirieeirisiritciete ettt ettt ens st nsnsetesees | seensetetsessaesesetessssssesesesesasnns | 2eesassesesessensaeseeeaessessnsetesanas
16.3  BOrrOWEd fUNGAS TECEIVEM..........uiiiiieiii bbbttt | cttietnies sttt esiens | etiet et
16.4 Net deposits on deposit-type contracts and other inSUrance abIlItIES...............ccueueuriiiirrece e | et seens | ceeeseere st b s
16.5 Dividends 10 STOCKNOIAETS.............coiuiiiiiiciici sttt | cetbetnie sttt | ettt
16.6  Other Cash Provided (BPPHEA)...........evueereerrerrireeieiseeeis ettt sen s | srssessssssnsssneass (27,753,616) | ..oooverrerniens (51,628,340)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Lin€ 16.6).........cccccoervrrerninins | corrisnisnninnen (27,753,616) | oo (51,628,340)
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENTS
18.  Net change in cash and short-term investments (Line 11 plus Line 15 plus LiNE 17)........ccccuriiiririninieieessnceieieessese e | eveeneneneeeisinenens (5,009,564) [ ...cooeovvereairienn (9,311,540)
19.  Cash and short-term investments:
19.1 BEGINNING OF VAT ...ttt st s bbb e st bbbt ettt ansesebenenesnnans | etsnsesetesetesenannenes 3,946,787 |..covviein 13,258,327
19.2 End of period (LINE 18 PIUS LINE 19.1)... ..ottt sttt snnentns | conessansssnsssesnssans (1,062,777) ] wovveverrecrerens 3,946,787
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20,001 oot E R RS E SRR E £ RS R R E R R Rt R st s b tiens | eetiesteets et et n sttt ntas | ettt s
20999 TS ettt E £ EE R EE ek eEfen et en ettt | srt ettt 0 [ 0
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EXHIBIT OF PREMIUMS, EN

ROLLMENT AND UTILIZATION
6 7 8

1 Comprehensive (Hospital & Medical) 4 9 10 1 12 13
Medicare Dental Federal Employees Title XVIII Title XIX Stop Disability Long-Term
Total Individual Group Supplement Only Health Benefit Plan Medicare Medicaid Loss Income Care Other

Total Members at End of:

1. PO YOI [ e 266,135 ..o 32,862 |.ccoieeene. 154,865 |......ccevene. 41,856 |..ocvvrineen901 [ 2,300 [ 33,351 | [ [ [ [ [
2. First QUaMET.......ccoveeeeeeceeeeeiceseesseenieee s | e 268,502 | ..o 33,949 | 154,078 |....ocvvvvvene. 41,189 | TAT [ 4,343 | B4,196 [ [ | | [ [
3. Second QUAMET........coccunieeiierienicrierrenneeeineeennnes [ eeenrennenrennieneeens0 [ Lo e e | e | e [ e | e | e | s [ e | e
4. Third QUAET.......ccoerririrernrccreerreeieeseneseenenne | erennennneneissnnnenenens0 o [ [ Lo e | s [ e [ e | s [ e [ e | s
5. Current Year......ooooiiiiiiiiiiiiiceiensnsssnssensneens | esnensnensnesnsnesnneesnes0 |eoiiiiiiinieisieinins | oornsnssnesnennenns | eoressnesnensmsnsnenns | ooroesnoessmensnensnsenss | oononsanessnoessnensnnnns | coronisnessnessnsnsnenine | eronienoniessnsnenssnonsens | eronienonienonesnonssnonenns | eronenonsanenssnonssnonns | oressnessnensneensnens | aronesenenonianonssnonns | onessniessneensnesninens
6. Current Year Member Months..........ccovirinnnninnninns | 806,804 |...ccocnnvn. 100,930 |..ooornneee. 465,131 ..o 123,890 [, 2,480 [ 12,595 [ 101,778 | [ e [ [ [
Total Member Ambulatory Encounters for Period:

7o PRYSICIAN. ..o | e 335,505 |...ocvvrnne 24,666 |.............. 286,442 |..ccocovvenne. 24,397 | oo [ | [ [ e [ [ [,
8. NON-PhYSICIAN.......oovmiriireeeeeiereisree e | 286,285 |t 13,280 [, 154,215 |...ooceeevoe. 118,790 | [ | e [ | | [ e e
9. Total s | 621,790 | 37,946 |..oonnnn. 440,657 |...cccoovnen. 143,187 |0 0 |0 [ (O I (O I [ ISR [ ISR [ ISR 0
10. Hospital Patient Days Incurred.........ccoovvnncinierrniiines oo 30,533 [ 1,298 [ 15,076 .o 14,159 | Lo s [ | s | s | eessrsrnesssnsnnes [ e | e
11. Number of Inpatient AdmisSions...........cccoeeerrniicinisinins Lo TA42 | 305 [ 3544 | 3,593 | [ [ | L [ | | s [
12. Health Premiums Written ..........ccooovvinnnnnccn, 204,242,468 |........ 16,622,858 138,906,060 |......... 16,618,524 |.....ccee.... 12,634 | .o 303,940 .o 3LTT8AB2 [ oo | e e | e | e | e
13.  Life Premiums DireCt..........cccovcvunieinicnieneencninneenee | e [ [ [ [ [ [ i e | [ e [
14.  Property/Casualty Premiums Wrtten...........cccooerreirnns |evmrrnnceinnnnneeend [ [ [ L e | s [ ererenineeensneneeies [ ereneeessneneeeiens | ceeeeeseseneeneneses [ ceenenrereeesesenenenes e | s
15.  Health Premiums Eamed...........ccocoevrerervcnencicncncenes 198,208,909 |......... 16,111,313 133,606,060 |......... 16,396,510 |...ccoeeere. 12,634 | oo 303,940 .o 3LTT8AB2 [ oo | e [ e | v | e | e
16. Property/Casualty Premiums Eamed............cccoooveerenens | eevmnnnncininrnnneeend0 [ [ [ Lo e | s [ e [ s | s [ ceerenneesesnnnnenes e | s
17. Amount Paid for Provision of Health Care Services........... 156,871,443 |......... 11,301,311 109,087,807 |......... 13,785,920 |...ccovvvvrennee 5,385 [ 213,587 .o 22877433 [ oo | e e | s | | e
18._ Amount Incurred for Provision of Health Care Services 172,732,194 |......... 13,914,039 115,233,882 |......... 13,556,853 |...ooiiiinnnes 7,385 [ oo 231,587 ]..........29,788,448 ... | | e | e | | e
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CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1

Account

2

1-30 Days 31- 60 Days

7

61 - 90 Days

5

91 - 120 Days

6

Over 120 Days

7

Total

Claims Unpaid (Reported)

ClAIMS PAYADIE. ...ttt sttt en ettt | etneens st st ne e enneeas [P RN o v O oo ooy oo, 12,483,297
0199999. Individually Listed Claims UNPaid............ooiiiiiiiiiiiiiieisicisicisiei s | aesisnissssesssse s snsnesnnees 12,483,297 [ .veoevveeeeeeeeeececeeeeececece 0 |0 |0 L0 | e 12,483,297
0499999, SUDTOAIS..........cvovevevereeeeeeereeeeeeetee et eee et se e eenenensseeeetenenensesees | eereterererernneereresssereeaenas 12,483,297 [ ..oooeveveeeeeeeeeceeceeeeececece 0 |0 |0 L0 | 12,483,297
0599999. Unreported Claims aNd OThEE ClAIM RESEIVES. ... .. ettt iietitii ettt stetetiet et ststetseestseatatatee | fototsetetesssaeseseeesessesesseseesseaeseseeesemamae | £eeteeeesesesesessesesnsessessseseeesesassesnsstsease | fetesessesesesessssssessensessssssnsehesesassesesnses  £oetetesessesesssesssssseseeesessssesesnsesasassnsese  4eesesessssssssesssessssssnsesnsassssnsesesassnsnes | corassesesesesssannsesesasasansecs 88,394,780
0699999.  TOtAl AMOUNES WIHNNEIU...............veeveveveveeeeeceeteteieeeeceete ettt ettt e ete e et esesectete euetesessssesesesssessceesesessssesssesessnsesssesass  esesessssssssesesesssnsesesessssssesesesessseseses  sossesesesassssssesesesassssesesesssssesesesasssses | otessssesesesassssesesesassssssesesesssssesesesssass  sesesessssesesesssssesesesassssesesesesossssesesesas | avsesesesssosrsesesesesssssesesan 1,443,815

0799999. Total Claims Unpaid

................................. 102,321,892
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UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1+ 3) Prior Year

1. Comprehensive (hospital aNd MEGICA...........c.uieureriereeririeiieei ettt nssenns | cbsestestesenes s 43,593,586 |....ovrrirrirrrineiniinas 76,795,531 | ..o 5,300,407 [..ovvovririeiirennns 55,769,192 | ...ovovverrerererireireene 48,893,993 | ... 55,408,275
2. MEICAIE SUPPIBMENL. ... .o eeceecirire it sees stttk | enbsesseeinnt st en et 6,335,459 [ ..o 7,450,461 [..ooovoiiinenne 2,765,686 [...oveerrrrricirneienne 7,677,678 [ 9,101,145 [ 10,672,430
B DENEAI ONIY.... oottt entans | eertent ettt 63,819 | 149,768 | ..o 17,232 | 120,768 | ..coverieeeeieneieeeeieens 81,051 | 120,000
A, VISION ONIY....eoetiececie ettt s s8££ £ rntn | Hhseesen ettt 1,609 oo 3776 | 1,249 | L £ I O 2,858 | 8,000
5. Federal Employees Health Benefits Plan PremMilUMS..........cocurrriueiiiereisneeneensisiseesesesseses s sssssessessssssssssssssessesssssesssssns | sneessssesssessessnsennssns 12,887,678 | ..o 9,589,756 |[....cvvrreieirireinns 11,342,320 |.coovereieriecieienes 18,104,867 |..coverereeirerircireiines 24,229,998 | ....ovveerirerrieirene 22,136,166
B, TH1E XV = MEBAICAIE. ... veoceeeececit ettt etttk b bbb stnes | £eebseeteebsee b s st b st bt entsessentaes | 2esestasessstaessestaessenesessanssensantsnnss | oesssessssaeesassessensessanssessanssessans | oeeeseetnesaste st es e st eet st et entntns | setsestnes et sttt LU T
7o THIE XIX = MEAICAIT. ...ttt st £ bbb s st ts st | £eetseeseetseet e b es b e st ent bt entsessentses | 2esestasessstaessestaessentnessanssensanssenes | sesssesassaeesastessentessenssessanssentans | oeeiseeteesest st es e st st n st entntns | seeiest ettt LU OO
8. ONET AN ...ttt £ £ R e s £ R s s s f et s E et st ensertens | £1EEeeEenEerteeeenEeneentennsententsntes | Shiertenesentententantenennetenenenssnsents | sereentienieneseneaneentnensens st st ensane | feneieneeeesent s st nent st ens et | sreeene et ene ettt 0 e 252,000
9. Health SUDLOtAl (LINES 110 8)......vuuiiuirrireiieieiseeise ettt sttt entns | snbenans st 62,882,151 [ .o 93,989,292 [ ..o, 19,426,894 | ..o 81,681,250 [ ..o 82,309,045 [ ..o, 88,596,871
10, Other NON-NEAIN. ... bbbttt bbb enb i sens | cetettet b ettt bnies | cebeti et enb et e ettt nies | eebeteni ettt | seiet ettt | ceti et 0 [
11, Medical incentive poolS aNd DONUS @MOUNES............ccuuiuruetiiriieteieiririsceeietetsereseserete s eseseseaessssesesesesessssssesesesesesssssssesesssssns | nsesessssmsssnsessssssensnsessssssnsesesenss | seossesessssssnsessssssssnsnsnsessssssnseseses | srossesesessssnsesnsesssnssnsnsnsesasssnneses | seesessesesessssssnsesessssssesnsesesasssnnes | siesessssesesssassenssessasassesssssasnns 0 o
L2 o 3OO OO OO OO OO PO OOO PO OO PO PO PO PO PO OPPPYPPPPROURTORY) UOPPPTOPPORTRPPORP 62,882,151 [ ..o 93,989,292 [ ....oviiiniiiieiens 19,426,894 | ..o 81,681,250 [ ..o, 82,309,045 [....oooiiiiiinen, 88,596,871
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NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

No significant change.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

Not applicable.

Note 5 - Investments

No significant change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

Not applicable.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

A. The components of deferred tax assets/(liabilities) at March 31 are as follows:
Mar. 31,2004  Dec. 31, 2003

Total of gross deferred tax assets $20,640,157 $17,230,303
Total of deferred tax liabilities 198,219 308,825
Net deferred tax asset 20,441,938 16,921,478
Deferred tax asset nonadmitted (13,678,034) (12,208,928)
Net admitted deferred tax asset 6,763,904 $4,712,550
Increase in nonadmitted asset ($1,469,106) ($320,719)

B. Thechanges in main components of DTAs and DTLs are as follows :

Mar. 31,2004  Dec. 31, 2003 Change

Total deferred tax assets $20,640,157 $17,230,303  $3,409,854
Total deferred tax liabilities 198,219 308,825 (110,606)
Net deferred tax asset $20,441,938 $16,921,478 3,520,460
Tax effect of unrealized gains 0
Change in net deferred income tax $3,520,460

C. The provision for federal and foreign income taxes incurred and the change in DTAs and DTLs is different from
that which would be obtained by applying the statutory Federal income tax rate to income before income taxes.
The more significant items causing this difference are as follows: changes in assets not admitted, nondeductible
lobbying expenses, nondeductible meals & entertainment expenses, nondeductible penalties, and tax-exempt
interest earned.

D.  Anthem Health Plans of Maine, Inc. (the "Company") is included in a consolidated federal income tax return with
its ultimate parent, Anthem, Inc. and other Anthem, Inc. subsidiaries. The method of allocation between the
companies is subject to an executed Tax Sharing Agreement and is based upon separate return calculations
with credit for net losses that can be used on a consolidated basis. Intercompany tax balances are settled based
on the Internal Revenue Service due dates.

10
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NOTES TO FINANCIAL STATEMENTS

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

No significant change.

Note 11 - Debt

Not applicable.

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other

Postretirement Benefit Plans

No significant change.

Note 13 - Capital and Surplus, Sharenolders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases

No significant change.

Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and with Financial Instruments with
Concentrations of Credit Risk

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinquishments of Liabilities

Not applicable.

Note 18 - Gain or Loss to the Reporting Entity from Unisured Plans and the Uninsured Portion of Partially Insured Plans

No significant change.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Adminisrators

No significant change.

Note 20 - September 11 Events

Not applicable.

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

Not applicable.

Note 23 - Reinsurance

Effective January 1, 2004, the Company entered into a reinsurance agreement with an affiliated company, to whom
certain premiums and benefits are ceded. The Company remains obligated for amounts ceded in the event that the
reinsurer does not meet its obligation.

10.1
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NOTES TO FINANCIAL STATEMENTS

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

No significant change.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

Not applicable.

Note 30 - Premium Deficiency Reserves

Not applicable.

Note 31 - Anticipated Salvage and Subrogation

No significant change.

10.2
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9.3
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1.1

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
PART 1 - COMMON INTERROGATORIES

If yes, explain:...

required by the Model Act?

If yes, date of change:

as a result of the merger or consolidation.

If yes, attach an explanation.

By what department or departments?

part of the agreement.)

If yes, give full information:

primary federal regulator].

If yes, explain:...

GENERAL

Did the reporting entity implement any significant accounting policy changes which would require disclosure in the Notes to the Financial Statements? Yes[ 1] No[X]
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

Yes[ ] No [ X]
If yes, has the report been filed with the domiciliary state? Yes[ 1] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ 1] No[X]
If not previously filed, furnish herewith a certified copy of the instrument as amended.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ 1] No[X]
If yes, complete the Schedule Y-Part 1 - Organizational chart.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ 1] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist

1 2 3
NAIC State of
Name of Entity Company Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ] No[X] NA[ ]
State as of what date the latest financial examination of the reporting entity was made or is being made. 06/30/2002..........cocceneee.
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 06/30/2002..........cocceneee.
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/11/2008........ccovveneee
State of Maine Bureau of Insurance

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? (You need not report an action, either formal or informal, if a confidentiality clause is

Yes[ ] No [ X]
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ 1] No[X]
If response to 9.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ 1] No[X]
If the response to 9.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's

1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB 0CC 0TS FDIC SEC
INVESTMENT
Has there been any change in the reporting entity's own preferred or common stock? Yes[ 1] No[X]
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ 1] No[X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in ScheduleBA: None..............

11
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GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
PART 1 - COMMON INTERROGATORIES

13.  Amount of real estate and mortgages held in short-term investments: None..............
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Statement Value Statement Value
1421 BONGS....evuieiaieieie et R R R AR S48£EeRE £ R4 EE £ R R AR R bR h R R R Re SR eER R R R R R
14,22 PEEITEA SEOCK......v. vttt ee 448448 £E £ £ 48 £ 8 R e A bbb bR eeR AR R R R R
14.23 ..36,032,025

14,24 SNOM-TEMM INVESIMENES. ... ..coceoeeteiteeieis et b bR 66 4284484 £8 844848 E s e s e bbbt b bbb e f 448 R84 e 8 e e s e e s e st et b et b bbb
14.25 Mortgages, Loans or Real Estate
1428 Al OFNBT....c..eceeee ettt b e E £ e R R e R EeehAEEeEEeEE4EE LR LR L SE L L L L e R R R R e eEfeEEeEE oL eEeEeE e

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)................... B 34,289,892 $....cooiiiii s 36,032,025
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above
14.29 Receivable from Parent not included in Lines 14.21 to 14.26 above

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ 1] No[X]

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ 1] No[ ]
If no, attach a description with this statement.

16.  Excluding items in Schedule E, real estate, mortgage loans and investments held physically in the reporting entity's offices,
vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Part 1-General, Section
IV. H-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
J.P. Morgan Chase Bank Brooklyn, NY

16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ 1] No[X]
16.4 If yes, give full and complete information relating thereto:
1 2 3 4
0ld Custodian New Custodian Date of Change Reason

16.5 Identify all investment advisors, brokers/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
108056 Pimco Specialty Markets |Westport, CT

111
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SCHEDULE A - VERIFICATION

1

Year to Date

2
Prior Year Ended
December 31

© o N o ok LN =

N
S

Book/adjusted carrying value, December 31 of prior year...
Increase (decrease) bY adjUSIMENT. ...ttt s
L070TS] Q= ToTo 11T OO T TSSOSO
Cost of additions to and permanent improvements..
Total Profit (I0SS) ON SAIES.........ciueuririeiei ettt bbbttt h bbbttt
Increase (decrease) by foreign exchange adjUSIMENL.............ooiiuriiiiiee s
Amount received on sales.............cccoeeeicnircnnnee
Book/adjusted carrying value at end Of CUMTENt PEFIOD. ........ovovuiueuririie e
Total valuation @lIOWANCE............c..iiiieiiieiieie bbb
Subtotal (Lines 8 plus 9).......

Total NONAAMILtEA BMOUNLS...........coiiiiiiciicieicieic bbb
Statement value, current period (Page 2, real estate lines, net admitted assets column).........ococviiiiiiiiiiiiccns

32,597,610
................................. (412,445)

...15,616

. 33,731,444
.............................. (1,669,011)

....32,200,781
............................. 14,420,857

32,597,610
14,576,084

............................. 17,779,924

............................. 18,021,526

SCHEDULE B - VERIFICATION

Year to Date

Prior Year Ended
December 31

. Subtotal (Lines 9 plus 10)

Book value/recorded investment excluding accrued interest on mortgages owned, December 31 of prior year................
Amount loaned during period:

2.1 Actual cost at time Of ACQUISITIONS. .........ocurueeeirie ettt ens e
2.2 Additional investment made after aCqUISIIONS. .........cc.eururriicieiet et
Accrual of discount and mortgage interest points and commitment fees
Increase (decrease) by adjustment............ccccccceevvccncccnnciccceeeeee G E-

Total profit (10SS) 0N SAlE.......c.cvviriririrriiieeree e B ML

Amounts paid on account or in full dUriNg the PEIOG............ccuruririiciriee s
AMOTtiZation OF PIEIMIUM.........cuiiii ittt bbbt b bt et s bbbt es
Increase (decrease) by foreign exchange adjUSIMENt.............ooiiuiiiiieee s
Book value/recorded investment excluding accrued interest on mortgages owned at end of current period......................
Total valuation allowance

Total NONAAMILtEA BMOUNLS...........coiiiiiiciiciicicice bbb
Statement value of mortgages owned at end of current period (Page 2, mortgage lines, net admitted assets column).....

SCHEDULE BA - VERIFICATION

Other Invested Assets Included in Schedule BA

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value of long-term invested assets owned, December 31 of prior year............cccccoevveneeennenenns
Cost of acquisitions during period:

2.1 Actual cost at time Of ACQUISITIONS. .........o.iurueeeiri ettt ens s
2.2 Additional investment made after acquisitions
Accrual of dISCOUNL........c.cvuiiiiiiiciriccec s

Increase (decrease) by adjustment............cccccevnicrnnnncnccsnceee

Total Profit (I0SS) ON SAIE........viiiiiieeeieiee ettt ettt bbbttt b et s s ennnr et
Amounts paid on account or in full dUriNg the PEIOG............ccuruririicieiee e
AMOTtiZation OF PIEIMIUM.........cuiiiiie ittt s bbbttt s bbbttt es
Increase (decrease) by foreign exchange adjUSIMENt.............ooiiiriire s
Book adjusted/carrying value of long-term invested asset at end of current period.............cocoeeerrniccsnnncceers
Total valuation @lIOWANCE............c..iuriiieiieieie bbb s

o SUDLOLAI (LINES 9 PIUS 10).....eeeeieeeieieeei ettt ettt es bbb bbbttt nne e

Total NONAAMILtEA BMOUNLS...........coiiiiiiciicieicieicc bbb
Statement value of long-term invested assets at end of current period (Page 2, Line 7, Column 3)......cccoiiiinnnnnnen.

SCHEDULE D - VERIFICATION

1

Year to Date

Prior Year Ended
December 31

© o N o ok N =

S s s
W -~ o

Book/adjusted carrying value of bonds and stocks, December 31 of prior Year............cooverrrnninieeessreeeeeeesee s
Cost 0f bONdS aNd STOCKS BCQUIMEA. ........cueuereiiiieieieieiei ettt een
ACCTUAL OF BISCOUNL........ei bbbt
Increase (decrease) bY adjUSIMENT. ...ttt s
Increase (decrease) by foreign exchange adjUSIMENL.............ooiiiriiiie s
Total profit (I0SS) ON AISPOSAL........cvuiueurieteirieieieieeet ettt es bbbt ettt
Consideration for bonds and Stocks diSPOSEA OF ...........cuiuririiiirierecce et
AMOTtiZation OF PIEIMIUM..........cuiiiii ittt h bbbt et s bbbt et b bbbt es
Book/adjusted carrying value, CUITENT PETIOT. ..........uoiiriurieeeiire ettt ettt een
Total valuation @lIOWANCE............c..iiiiiiei e s

o SUDLOLAI (LINES 9 PIUS 10).....eeeieeeeiieeei ettt s bbbt es bbbttt enne e

Total NONAAMIEEA BMOUNLS...........cvivivieieitiit ettt ettt se bbb bbb bbb s s e s s
SEABMENE VAIUE. ...ttt ettt ettt en bt s et et eseseseaeterennnenenenne

............................... 1,833,566
............................. 80,117,613
.................................. 351,378

........................... 151,156,666
........................... 126,327,213
.................................. 280,666
............................... 9,106,313
.................................. 337,582
............................. 92,809,522
............................... 1,597,059

........................... 205,327,140

........................... 192,801,859

........................... 205,327,140
............................... 5,656,313

........................... 192,801,859
............................... 6,207,043

........................... 199,670,827

........................... 186,594,816

12
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
ds and Preferred Stock by Rating Class

1
Book/Adjusted Carrying
Value Beginning
of Current Quarter

During the Current Quarter for all Bon
2

Acquisitions
During
Current Quarter

3

Dispositions

Duri

ng

Current Quarter

4

Non-Trading Activity

During

Current Quarter

5

Book/Adjusted Carrying
Value End of
First Quarter

6
Book/Adjusted Carrying
Value End of
Second Quarter

7
Book/Adjusted Carrying
Value End of
Third Quarter

8

Book/Adjusted Carrying
Value December 31
Prior Year

BONDS

ClASS .ottt

ClASS 2.ttt bean

ClaSS 4.ttt

ClaSS 5.ttt

TOtAl BONGS........c.cuivieieiieietetetecee ettt

...................... 147,804,069

........................ 16,495,751

117,768,766

....5,116,164

.......................... 1

......................... (1

,216,961

525,271)

159,906,148

....9,854,316

147,804,069

..16,495,751

PREFERRED STOCK

ClASS .ottt

ClaSS 3.ttt

ClaSS 4.t

ClASS Bttt bbb

Total Preferred StOCK. ..o

Total Bonds and Preferred Stock
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SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quarter

Book/A1djusted ’ Acfual Interest ?}ollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
8299999. Totals..........oorerverrrerrrrnrrn | v, 1,000,807 |..ccovveneene DS Y [STRR 1,000,807 | .veoreerrrieicinienians 13,892 oo
SCHEDULE DA - PART 2 - Verification
Short-Term Investments Owned
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHiOr YEaT..........ccrruriicicirerice et ne et snsete s | crenseeeieeseseeneieeeeneaes 6,374,754 | oo 11,927,694
2. Cost of short-term iNVESIMENTS ACQUINEA. ........c.cuiviiiicicieiiie ettt ns e nnnens | eessteseseesestessnenenees 39,287,504 | ..o 110,960,127
3. Increase (decrease) by AQJUSTMENL.........c.cii ittt ss et snsnsenenes | stesenssieteteenennsetebetseneenetenennnnnes | ceetenerete ettt
4. Increase (decrease) by foreign eXchange AdJUSIMENL...........coiiuriri ittt ens | ereseietet st ettt seiees | rtsetetseneseer ettt b s
5. Total profit (loss) on disposal of ShOrt-terM INVESIMENLS..........c.cuiuiiriieiieeirceersr e seseennees | eeeeneseieiesseneesetete s seesetesennnnnes | cereasseseteesesesese b et e es e eseeesennenas
6. Consideration received on disposal of Short-term iNVESIMENLS...........ccruiiiiriiccr e | e 44,661,451 | oo 116,513,067
7. Book/adjusted carrying value, CUITENE PEIIOU. ..........cuiurueireeiiieiiei ittt ses sttt s ssesetesens | 2esensanseseseseessneaneneanns 1,000,807 | .ovevereeereieiereeenes 6,374,754
8. Total ValUtioN AlIOWANCE. ... ......vuiiiiiiieiieiie ettt [ bttt sttt | chetent et
9. SUDLOAl (LINES 7 PIUS 8).....euoveereueieeieiriieeeies e ees et ss sttt snsensnnnns | cbnessestasssnssnssestnstns 1,000,807 | .oovvvcerenrieirneeeins 6,374,754
10.  Total NONAAMITIEA BMOUNTS.........c.iiiiiiiiieit et bbbttt b et b et ebeteees | chimiehsnb et sni st snb bbbt en bt | chntichsne st sni et
11.  Statement value (LiNES 9 MINUS 10).......orururuiriieieieisre ettt es e s senansnnes | ebetetessenseneesssensensees 1,000,807 | ovcvereeiieieiereeenes 6,374,754
12, Income COlIECtEd UIING PETIOM. ........viueurereiiri ettt ettt sttt n s ene s ensenens | cbebnestesnteteseesnense e st eees 24,182 | oo 51,389
13, InCOME €arNEA AUMNG PEIIOU. ...ttt ettt tes e etenaneneseeeeenenessenens | coetsestatosnetetesananeeieeeeaes Y 51,389

14
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Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

15, 16
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date
3

1 2 4 5
NAIC Federal Is Insurer
Company ID Authorized?
Code Number Name of Reinsurer Location (Yes or No)
A&H Affiliates
[85286................ [75-1461960......... [ OneNation Insurance Co. (formerly Anthem Alliance Health Insurance CJ 120 Monument Circle, Indianapolis, IN.........ccccccvirniinrcrnirncnens [Yes..oooooinine.

17




saementasofMarch 31, 20040 ANthem Health Plans of Maine, Inc.

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Allocated by States and Territories

1 2 Direct Business Only Year-to-Date
3 4 5 6 7 8
Federal Employees| Life and Annuity
Guaranty | s Insurer Accident Health Premiums and
Fund Licensed? and Health Medicare Medicaid Benefits Program | Deposit-Type | Property/Casualty
State, Etc. (Yes or No) [ (Yes or No) Premiums Title XVIII Title XIX Premiums Contract Funds Premiums
1. Alabama........ccoovveviiinicie AL ... NO.... | ... NO..oies [ [ [ | e [,
2. AlaSKa. .. AK] ..o NO.... [.ce.c. NO ..o v [ [ e | [ |,
3. AMZONA.co s AZ[......... NO.... [.ce.c. NO ..o v [ [ e | [ |,
4. AKansas........ccoocvivniininininn AR[......... NO.... | ... NO..ooee [ [ [ | e [,
5. California.......ccoeveereerinnreninnns CAl..coce NO.... [.ce.c. NO ..o v [ [ e | [ |,
6. Colorado.........ccoceurrriniieiniicnias COJ..cuu. NO.... | ... NO..ooee [ [ [ | e [,
7. Connecticut..........ccvvrurirunicnnn. CT|.en NO.... | ... NO..ooee [ [ [ | e [,
8. Delaware.......cccoovuriviniiirininnenn. DE[......... NO.... | ... NO..ooee [ [ [ | e [,
9. District of Columbia..................... DCl..cceu. NO.... [.ce.c. NO ..o v [ [ e | [ |,
10 Florida.......coeeveveeeeceeieiecennes FL| .o NO.... [.ce.c. NO ..o v [ [ e | [ |,
T €T (o - ORI [CT2N I NO... [ ... NOL oot [ [ [ e | [ e
12, HaWali. ..o, Hi . NO.... [.ce.c. NO ..o v [ [ e | [ |,
13, 1daho.....cececs [0 p— NO.... [.ce.c. NO ..o v [ [ e | [ |,
14, MNOIS. ... [ P NO.... [.ce.c. NO ..o v [ [ e | [ |,
15, Indiana.......ccoovenicinicnicnees IN(.cee NO.... | ... NO..ooee [ [ [ | e [,
16, 1OWAL..comececcccc s AT NO.... [.ce.c. NO ..o v [ [ e | [ |,
17, Kansas........ccovvvivenicnicen KS|........ NO.... | ... NO..ooee [ [ [ | e [,
18, Kentucky......oovvvevreieiniicininns KY |[..oon. NO.... [.ce.c. NO ..o v [ [ e | [ |,
19.  Louisiana........ccccovvvevviiririninienns LA]........ NO.... | ... NO ..ot e [ [ | e [
20, Maine......oveeerereecceccn, ME{........ YES.. |....... YES.....| coeen. 172,464,016 [ ..o | [ e 31,778,452 | ..o [,
21, Maryland.......cooovvninneninennns MD[........ NO.... [.ce.c. NO ..o v [ [ | [ |
22. Massachusetts..........c.c.cccrirunene MA[......... NO.... | ... NO ..ot e [ [ | e [
23, Michigan.......cccoovvereerrcrrernennenn. MI|......... NO.... [.ce.c. NO ..o v [ [ | [ |
24, Minnesota..........cooourriniriuninen MN]......... NO.... | ... NO ..ot e [ [ | e [
25, MiSSISSIPPI..cuveererrererrerererenns MS]........ NO.... [.ce.c. NO ..o v [ [ | [ |
26, MiSSOUI. oo MO |........ NO.... [.ce.c. NO ..o v [ [ | [ |
27. Montana.........cccoevirniinicinnans MT |......... NO.... | ... NO ..ot e [ [ | e [
28, Nebraska......ccccoevrverninirniininn, NE ... NO.... [.ce.c. NO ..o v [ [ | [ |
29, Nevada.......cweenceneeneineinnnn. NV ... NO.... [.ce.c. NO ..o v [ [ | [ |
30. New Hampshire........cccccoerirnnene NH|......... NO... [ ... NOL oo [ [ e [ | [ e
31, New Jersey.....cccoooeecenieennnn. NJ [ NO... [ ... NOL oo [ [ e [ | [ e
32, New MeXiCO......cvuevirirniiinnn. NM(......... NO.... [.ce.c. NO ..o v [ [ | [ |
33 NeW YOrK...ooceeeeciciercnns NY .o NO.... [.ce.c. NO ..o v [ [ | [ |
34, North Carolina..........cccoovvrerennens NC|....c.... NO.... [.ce.c. NO ..o v [ [ | [ |
35, North Dakota........c.cccvvvericennn. ND |......... NO.... [.ce.c. NO ..o v [ [ | [ |
36, ONI0...oeceerccec s OH[......... NO.... [.ce.c. NO ..o v [ [ | [ |
37, Oklahoma.......cocovevverievrnieieinnes (0114 I NO.... [.ce.c. NO ..o v [ [ | [ |
38, Oregon......cocoeeeeeerenenieieinirneeenaes OR |...cc... NO... [ ... NOL oot [ [ [ [ | [ e
39. Pennsylvania..........c.cocoeeururennnns PA|......... NO... [ ... NOL oot [ [ [ [ | [ e
40. Rhode Island.........cccocvvvvrreininnne RIT.ocon NO.... [.ce.c. NO ..o v [ [ | [ |
41, South Carolina.........ccoceverereenee. SC .. NO.... [.ce.c. NO ..o v [ [ | [ |
42.  South Dakota........c.ccocvrvrrcrcnnee SD|...c..... NO.... [.ce.c. NO ..o v [ [ | [ |
43. Tennessee........cccoceniernieunnens N1\ NO.... | ... NO ..ot e [ [ | e [
44, TEXAS...civirieeereieeeeseeeieeeis TX e NO.... [.ce.c. NO ..o v [ [ | [ |
45, Utah...coooiieiccccccee UT|..con. NO.... [.ce.c. NO ..o v [ [ | [ |
46.  Vermont.........ccooevvieenienininnias VT | NO.... | ... NO ..ot e [ [ | e [
47, Virginia.....c.ocoveeeevcnneeees VAo, NO.... [.ce.c. NO ..o v [ [ | [ |
48.  Washington........cccccevviinninenee WA(......... NO... [ ... NOL oot [ [ [ [ | [ e
49, West Virginia.........coovvvevverrenrnnn. WV ......... NO.... [.ce.c. NO ..o v [ [ | [ |
50.  WISCONSIN.......covveeuniiciriiciniciaes WI......... NO.... | ... NO ..ot e [ [ | e [
51, WYOmMINg.....ccovueerereniciecineene WY ......... NO... [ ... NOL oot [ [ [ [ | [ e
52.  American Samoa.............cccceuunee AS |........ NO.... | ... NO ..ot e [ [ | e [
53, GUAM..coueeeeecieeece GU (... NO.... [.ce.c. NO ..o v [ [ | [ |
54.  Puerto RiCO.......ccooevieniciniinne PR{......... NO.... | ... NO ..ot e [ [ | e [
55. U.S. Virgin Islands.............ccc...... VI NO.... [.ce.c. NO ..o v [ [ | [ |
56. Canada........ccccocovviiviiiiiniiriiin. CNJ..ccoee NO.... | ... NO ..ot e [ [ | e [
57.  Aggregate Other alien.................. OT ... XXXeioie | 2.0 S [T [V I [V I (1 I [V I [V I 0
58. Total (Direct Business)........ccccoeeee. | v XXX...... () 1] 172,464,016 [ .o, (V] 0f .. 31,778,452 | oo (] 0
DETAILS OF WRITE-INS
BT07T. oottt enes | ettt [ seeeseseensessennenntantens [ et | et | e | s
BT02. oottt enes | ettt [ seeeseneensensinsenntensens [ et | et | e | s
BT03. ottt | ettt [ seeesensensensennenntentens [ et | orrrentsnesnienssnennenenn | e | s
5798. Summary of remaining write-ins for line 57 from overflow page.... | ..cccooovirrnen (V1 I (V1 IO (O (V1 IO (V1 IO 0
5799. Total (Lines 5701 thru 5703 plus 5798) (Line 57 above)........ccocoe | coverviniirirrennes (O (O [ [V (O 0

(@) Insert the number of yes responses except for Canada and Other Alien.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART

Anthem, Inc.
N

35-2145715

Anthem Insurance Companies, Inc.
IN (NAIC # 28207)
35-0781558

ATH Holding Company, LLC
IN

11-3713086

Anthem Holding Corporation
IN

61-1459939

Anthem Southeast, Inc.
IN

32-0031791

Anthem Health Plans of Virginia, Inc.

Anthem East, Inc.

DE
06-1486838

Anthem Midwest, Inc.

OH
31-1206558

Anthem West, Inc.

IN
35-2086355

Associated Group, Inc.

IN
35-1292384

VA (NAIC # 71835)
54-0357120

Anthem Health Plans, Inc.
CT (NAIC # 60217)
06-1475928

Anthem Benefit Administrators, Inc.

31-1188944

Rocky Mountain Hospital and Medical Service, Inc.

CO (NAIC # 11011)
84-0747736

Anthem Financial, Inc.

35-1898945

Primary Care First, LLC
VA

50% owned
54-1769341

HealthReach Services, Inc.

06-1428584

The Anthem Companies, Inc.

35-1835818

Anthem Health Plans of New Hampshire, Inc.
NH (NAIC # 53579
02-0510530

OneNation Insurance Company
IN (NAIC # 85286)
75-1461960

Matthew Thornton Health Plan, Inc.
NH (NAIC # 95527
02-0494919

Anthem Health Plans of Kentucky, Inc.
KY (NAIC # 95120)
61-1237516

Health Initiatives, Inc.

02-0449033

Anthem Life Insurance Company
IN (NAIC #61069)
76.51%

35-0980405

NH
02-0331321

Northeast Consolidated Services, Inc.

AdminaStar Federal, Inc.

35-1840597

Anthem Health Plans of Maine, Inc.
ME (NAIC # 52618)
31-1705652

Community Insurance Company
OH (NAIC #10345)
31-1440175

Maine Partners Health Plan, Inc.
ME (NAIC # 95728)
01-0511382

Anthem Prescription Management, LLC

31-1714795

Machigonne, Inc.
ME

01-0316758

Arison Insurance Services, Inc.

KY
61-1079399

SpectraCare, Inc.
KY

28.4%
61-1147068

Anthem UM Services, Inc.
IN

35-2129194

HMO Colorado, Inc.
CO (NAIC # 95473)
84-1017384

Rocky Mountain Health Care Corporation
DE

84-1050592

Health Management Systems, Inc.
Cco

84-0976041

Anthem Life Insurance Company
IN (NAIC # 61069)
23.49%

35-0980405

Benefit Administration Services, Inc.

84-1149806

94-3214943

Lease Partners, Inc.

HealthKeepers, Inc.
VA (NAIC # 95169)
54-1356687

All subsidiaries 100% Owned Unless Otherwise Noted

Peninsula Health Care, Inc.
VA (NAIC # 95167)
51% owned
54-1650230

Priority, Inc.
VA

54-1619756

Priority Health Care, Inc.
VA (NAIC # 96512)
54-1239244

Priority Insurance Agency, Inc.
VA

54-1619760

Monticello Service Agency, Inc.

54-0946534

Consolidated Holdings Corporation
DE

51-0320357

Trigon Health and Life Insurance Company
VA (NAIC # 71768)
54-1637426

Health Management Corporation

54-1237939

Healthy Homecomings, Inc.
MO

43-1542030

Anthem Services, Inc.
VA

55-0712302
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

RESPONSE
1. Will the SVO Compliance Certification be filed with this statement? Yes
EXPLANATION:
BAR CODE:

20
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Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets Admitted Assets

2304. ITS Host Claims Receivable
2305. Advance Deposits............

2306. Automobiles......
2307. Medicare Receivable

Additional Write-ins for Statement of Revenue:

4704. Non Allowed Intangibles
4705, Other.......cvveeeieieeeeceeiseceseeeee e
4797. Summary of remaining write-ins for Line 47

21




saementasofMarch 31, 20040 ANthem Health Plans of Maine, Inc.

Sch. A-Part 2
NONE

Sch. A-Part 3
NONE

Sch. B-Part 1
NONE

Sch. B-Part 2
NONE

Sch. BA-Part 1
NONE

Sch. BA-Part 2
NONE

EO1, EO2, EO3
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
3 4 5 6

8,612,188 |.

1 2 7 8 9 10
Paid for NAIC Designation
CUSIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
912827 3T 7|US Treasury Note Infl | 3.625% 01/15/08...........crimuiirririiinerieiriesieeneeeessseissieessseeines [ eveeeneennes [ rneenens 01/20/2004...... First BOSTON COMP....cuvueuiiaciecirecire ettt ettt st sssesanes | ensessesesnesesnssessssesssensesenens [ ereeesesesseesssnnns 16,017,105 12,570,000

912827 6T 4|US Treasury Note 5.000% 02/15/11.......c.eiuruiunieiriieinininsieensieeeissnesesesensessiesessessssessssesnes | eenvenenenes [ veneen.01/29/2004...... Merrill Lynch.. 8,000,000
912828 BV 1[US Treasury Note 3.250% 01/15/0 L VIOUS. ... | freeeree s erenens | srerin e 3,476,951 3,450,000
0399999. Total - BONAS = U.S. GOVEIMIMENL...........o.vevveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeteee et teeeeesenesessesensesesssessssesesenssessnsansnesenssassnsnenensasesenesensne  ereen ..28,106,244 ..24,020,000

Bonds - States, Territories and Possessions
United States

20772F 4X 5| Connecticut St Ser C 5.000% 05/01/13.......coovuevimiiriirieirieirieineeeneeeeeisireiseseessseesseisenssssnes. | eveeneenne | eveeneinns 02/25/2004...... BEAr SEEAMS.........cviiiicice e | e 686,982 600,000
20772F J8 4| Connecticut St New 5.000% 11/15/10.... ...02/09/2004...... ...409,154 ...360,000
341422 5T 6|Florida St Brd Ed Cap 5.250% 06/01/12 ..01/14/2004...... Merrill Lynch...... ...696,294 ...600,000
373383 LH 9|Georgia St Ser C 6.000% 07/01/09.... ...02/25/2004...... Goldman Sachs & Co ...948,176 ...800,000
574192 VF 4|Maryland State St & Loc 5.000% 08/01/11. ...03/02/2004....... Merrill Lynch.................. ...862,350 ...750,000
57582N RJ 6|Massachusetts St Cons 5.250% 08/01/20.. ...02/12/2004...... Stephens Inc ...344,541 ...300,000
604128 4G 0[Minnesota St 5.250% 11/01/13...... ...01/27/2004...... Various...... ...508,601 ...440,000
644682 RK 4 [New Hampshire St Cap 5.000% 04 N ...02/23/2004...... [BB&T..... ...856,178 ...750,000
658256 MB 5| North Carolina St Pub 5.000% 04/01/12. ...02/12/2004...... .. ...628,276 ...550,000
677519 JZ 4|Ohio St Higher Ed 5.000% 11/01/10.. ...03/08/2004...... USB Piper Jaffray.. ...345,012 ...300,000
76222N FM 8| Rhode Is St & Providence 5.000% 02/01/12.. ...03/01/2004...... [BB&T..... ...883,965 ...775,000
880541 BX 4|Tennessee St Ser A 5.000% 08/01/11....... ...03/03/2004...... [BB&T..... ...742,125 ...650,000
882719 ZN 0| Texas St Ref-Pub Fin A 5.500% 10/01/07. ...01/06/2004...... Bear Stearns. ...308,250 ...275,000
882720 KV 6|Texas St Ref-Pub Fin 5.500% 10/01/12......c.coovviieniiriiiniieneneinieineeneeisenenessesnseesssesssennes. | eenvenenenes [ eenennr..02/03/2004...... Merrill Lynch...... ...230,408 ...200,000
917542 ME_ 9[Utah St Ref-Ser A 5.000% 07/01/12.. . | Goldman Sachs & Co ...453,832 ...400,000
8,004,144 |.... 7,750,000
1799999. erritories 8,904,144 |.... 7,750,000
Bonds - Political Subdivisions of States
United States
021087 NK 3 [Alpine Utah Sch Dist 5.000% 03/15/11 02/02/2004...... UBS Securities Inc.... 618,376 550,000 1FE
033161 BG 4|Anchorage Alaska Ser B 5.500% 07/01/12........ ...02/05/2004...... Bear Stearns..... ..431,359 ...375,000
160753 DE 6| Charlevoix Mich Pub Dist 5.500% 05/01/13. ..01/14/2004...... USB Piper Jaffray.. ...231,300 ...200,000
167484 CN 2] Chicago llinois Ref-Ser 6.250% 01/01/15.. ...01/16/2004...... Bear Stearns. 1,239,420 |. 1,000,000
181054 8G 5| Clark Cnty Nev Sch Dist 5.000% 06/15/12........ ...03/04/2004...... J P Morgan ...905,008 ...800,000
258165 PT 0|Dorchester Cnty SC Sch 5.000% 02/01/12 ...02/13/2004...... BB&T... ...226,010 ...200,000
346838 6R 1|Fort Bend Texas Indpt S 5.000% 08/15/12.... ...02/03/2004...... Citigroup.... ...324,664 ...290,000
438670 CF 6| Honolulu Hawaii City 5.250% 03/01/12....... ...02/24/2004...... USB PiPEI JaffTay.........covieiiiciiieiieinteetiesi s ...576,505 ...500,000
442565 JU 2|Howard Cnty MD Ref-Cons 5.000% 08/15/10 ...01/20/2004...... Bear Stearns..... ..517,972 ...450,000
483862 GE 2|Kane Cnty IL Fst Pres 5.000% 12/30/10.... ...03/03/2004....... DN RAUSCNET ...ttt ...849,150 ...750,000
49474E JL 8|King Cnty Wash Preref 5.850% 12/01/13.... ...01/08/2004...... Bear Stearns ...651,078 ...560,000
496440 3G 1|Kingsport Tenn Ser B Wir 5.000% 03/01/12.. ...02/19/2004...... Stephens Inc ...738,387 ...650,000
566897 RD 8|Maricopa Cnty Ariz Sch  5.000% 07/01/10.. ...01/26/2004...... Citigroup ...566,275 ...500,000
592013 S9 8|Met Govt Nashville 5.000% 10/15/10................. ...01/27/2004...... Bear Stearns ...340,098 ...300,000
613664 N5 6]Montgomery Cnty Tenn Cap 5.000% 05/01/1 ...02/27/2004...... Stephens Inc ...853,178 ...750,000
656678 KW 8 [North Allegheny PA Sch 5.500% 11/01/11 ...02/24/2004...... Legg Mason.......... ...827,078 ...700,000
731197 NR 6 Polk Cnty lowa Ser A 5.000% 06/01/13.. ...03/05/2004...... USB Piper Jaffray.. ...957,883 ...850,000
737237 5J 2|Portsmouth VA 5.000% 07/01/14... ...01/22/2004...... USB Piper Jaffray.. ...569,260 ...500,000
741701 PN 0{Prince Georges Cnty MD 5.000% 1 ...02/18/2004....... UBS Securities Inc ...719,163 ...625,000
866050 4X 2 [Summit Cnty Ohio Ref-Va 5.500% 12/01/16.. ...01/21/2004...... Dain Rauscher... ...176,056 ...150,000
889294 LW 2| Toledo Ohio City Sch Dist 5.250% 12/01/15...... ...01/14/2004...... Bear Stearns. ...428,989 ...375,000
932423 MN 3 [Walled Lake Mich Con Sch 5.500% 05/01/12.......couiivieniiniinininisnssinsisesssenssnsssenssnsennnes | ennnennsiennes | e 02/19/2004...... |[BB & T..... ...854,626 ...730,000
LU T OO OO PO OO PO SO OO OO PO OO OO OO OO PO POT PO PO PO PO POT PO PO PO PO PP PO PP PP PP PPPOO ..13,601,835 ..11,805,000
2499999. [ Total - Bonds - Political Subdivision. ..13,601,835 ..11,805,000

Bonds - Special Revenue and Special Assessment
United States

[ 013554 NV 8]Abuguerque NM JT Wir 5.250% 07/01/09

828,479

725,000 | ....
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
3 4 5 6

T'¥03

1 2 7 8 9 10
Paid for NAIC Designation
CUSIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

040580 BY 7 |Arizona Sch Facs Brd 5.500% 07/01/11 Dain Rauscher... 884,865 750,000
161045 CD 9| Charlotte N C Wir & Swr 5.750% 06/01/16........coccuremivreeiriiirencniiieeneeinsieenseessseessesnsseesssennes | eovnennens | e, 01/26/2004....... Bear Stearns. ...297,052 ...250,000
20774L G4 1| Connecticut St Health 5.000% 11/01/12.......ccvuveiiriniirniinnienienieesiesieenseisseesssessneesnsenens | cenveneienes [ veene..02/06/2004....... UBS Securities Inc ...453,796 ...400,000
31371K LU 3| FNMA Pool 254239 6.500% 03/01/32........cccoverrirerririirinineinieinisinseensieinsiseseensenenseesnesssssenses | eenvenenenes | eenennrn.02/24/2004....... Greenwich Capital. ...1,811,426 |. LA723117
31391B 6D 4 |FNMA Pool 662468 6.500% 10/01/32.......cccoverrirerririirirnieinieinieinseensieiseisesesenseeeneessesseenses | evnvenenenes | venenr.02/24/2004....... Greenwich Capital. 2,201,274 |.... 2,093,958
31391K  5X 1| FNMA Pool 669662 6.500% 05/01/32.......ccuverrereereereireireireirnesneenesnsennensensessesseneessessenssssssnsines | evoneenecnens | veneenn.02/24/2004...... GrEENWICH CAPItAL.......veeveiecireireiee ettt snssnenens | coneinseneenseeeeeeeesssesensenss | oeereesesiessesssssseees 952,162 | covveeeeen 905,742
31400W RF 9| FNMA Pool 699886 6.500% 04/01/33........covveurimerriiirieiriirienieineeinsseissssesesenseesneisnsenssssennes | eeeveneienes | eenener.02/24/2004....... Greenwich Capital. 2,350,296 |. 2,235,716
31401X CY 1|FNMA Pool 721087 6.500% 10/01/33.......ccoverrirerriiirinircinieinieineeensieiseiseseseeseneneisnesseenses | evnvenevenns | eenener.02/24/2004...... Greenwich Capital. ....1,976,320 |. 1,879,971
31401Y DB 8| FNMA Pool 721998 6.500% 06/01/33........coeoevrirerririirinicirieinieineeensieeneiseseseeseeensensnesseenses | eenvenenenes | venener.02/24/2004....... Greenwich Capital. 2,166,004 |. 2,060,408
31403G SS 2| FNMA Pool 748529 6.500% 10/01/33.......cccovirreiiiiirinineirieinieneeiseieeseseseenseienesneisseennes | eenveneieines | e 02/24/2004...... Greenwich Capital. 1,051,146 .999,901
342816 RY 3|Florida St Mun Pwr Agy 5.000% 10/01/13......cooiiiriiiniieiiniieneeisienieseeeseieneisseissseesnsennnss | veveneienes | e 02/17/2004...... Various...... ...829,625 725,000
349515 CB 0| Fort Worth Tex Wir & Swr 5.250% 02/15/15.........ccoivviiiniireirneneereeneeseeeneeseseseseenns. | veveveienes [ eenen.01/22/2004...... Bear Stearns. ...622,776 550,000
360244 GA 9| Fulton De Kalb GA Hosp  5.000% 01/01/11......cvurvuririrnieinieneneireeneeneeneieeneeneeneeneesesneeneens | eenennneens | eeeneensi 0310412004 .00 | B B & Toieniiiiiees ettt ..929,717 825,000
454898 LX 3|Indiana Mun Pwr Agy Pwr 5.250% 01/01/14........coviiniiiricirieincreieeseessieensieissseensseisssennnns | veveneienes | e 01/29/2004...... ..277,975 250,000
46613Q AK 0| Jea Fla St Johns Riv Pwr 5.250% 10/01/11.......cvririeieieinieieieseeeseieeneieeseneeseiseeseeseensens | coneeneneenee | cenenn.01/29/2004...... . ...385,128 340,000
485093 BZ 0|]Kansas City MO Sch Dist 5.000% 02/01/13......c.cceuriinininrenenneseenesneensesssenseees | veveveienes | enenn.02/20/2004....... Loop Capital Markets. ...820,867 725,000
485424 JM 8|Kansas St Dept Trans Hwy 5.000% 09/01/12.........corvrininininininiininiieieeseseeeceseeeseeens | covevenens | coneene...02/26/2004....... Citigroup.... ...917,686 800,000
485428 PN 0]Kansas St Dev Fin Auth  5.500% 04/01/13.......ccovimiiinriiiinnereescsseesesseesessisesensnsens | veveneienes | enen.03/01/2004...... USB Piper Jaffray.. ..482,757 415,000

485428 RL 2|Kansas St Dev Fin Auth 5.500% 11/01/171...c.ouiiiiiiiniiicnicreesceeeseeeeiseseiseensnens | veveneenees | eenen.03/05/2004...... USB Piper Jaffray.. ...236,758 200,000 ...3,942

485512 JM 0]Kansas ST TPK Auth Rev 5.000% 09/01/13.......ccvierrierrinienieinienieneeeneienessssnseessennnss | veveveienes | wnenn.02/24/2004....... Bear Stearns..... ...861,270 750,000 18,333
49151E UM 3| Kentucky St Ppty & Bldg 5.250% 10/01/12.......ccrimriiinririenienieinsisisisneiseereeesesnneensseens | vevenevenes | eneenn.02/11/2004....... USB PiPEr JaffTay.........coiiueiiciiieiiieinteetieisis st ..404,128 350,000
534272 VK 2|Lincoln Neb Elec Sys 5.000% 09/01/10........cccceuirmmnrirmernieierneeinireeneeinseenseismseesssesssessesnnsens | eenvevnesenes | venenn.01/22/2004...... Bear Steams......... ...570,650 500,000
560459 GC 7|Maine Mun Bd Bk Ref 5.000% 11/01/08.........cooivrimieniireiinieinieeneenieneeeseisiesseisseesssennss. | eenvenenenes [ eeneen.03/11/2004..... Loop Capital Markets. ...7194,962 700,000
560462 HB 2|Maine Mun Bd Bk Swr & Wir 5.000% 11/01/12.......ccvimiriiniiinieininneeeneeesieseseessseessenens | veveineienes [ eenene..02/10/2004...... Bear Steams......... ...613,397 540,000
575579 EU 7 |Massachusetts Bay Trans 5.000% 07/01/17......ccocruiurenimrnieerncininireenceensieenseessseesssesseseesssesnns | conveneienes [ eenener..03/03/2004...... UBS Securities Inc ...912,760 800,000
575832 MB 3 |Massachusetts St College 5.000% 05/01/12......c.ccoeuriiiririniinineninieneeeeesesineerseseeseensesees [ cenvenenenes. [ e .01/27/2004...... Dain Rauscher... ...178,890 160,000
57604P KS 2|Massachusetts St Wir 5.250% 08/01/13..........covvreuririnenineireirieneeinereesesnseeessessssissennss. | evevenevenes | eenen.02/12/2004...... Merrill Lynch.. ...286,295 .250,000
59259N NJ 8| Metro Transn Auth NY 5.000% 11/15/11.....cueviueiiniiniciniieninneeensiseeisesiseeesssensessnenssssenns | veveneienens | eenenn.03/05/2004...... Citigroup.... ..313,478 .275,000
59455R D4 5| Michigan Mun Bd Auth 5.250% 10/01/12.......cccviiriiniiniieninneneneseeseeneeesessessssnserssseens | veveneienes | enenn.03/03/2004..... Bear Stearns. 1,044,249 .900,000
641480 BT 4|Nevada St Hwy Impt Rev 5.000% 12/01/07.........ccovurimieninrinirenieniensieeseiseeeseenesssesessenns | evevenenenes [ eenee.01/09/2004...... Bear Stearns. ...501,044 450,000
64605L EL 8|NJ StEd Facs Auth Rev 5.000% 07/01/14........ccoonvvriiriiiineiineinienieneseneeeesiessseessseenssenns | eveneveinnies [ ereeene.02/24/2004...... |BB & T ...138,647 .650,000
646135 L3 5[New Jersey St Transn Tr 6.000% 12/15/14........cccovvininniniennnieneseeeeeseeeeieesesnenennes [ ceeveneienes [ even..02/05/2004....... Goldman Sachs & Co. ...453,146 .375,000
64971K YV 2| New York City Trans 5.000% 11/01/12.....c.ccevriuerirrenireniieniensnensieeeiseeinesersssensessnsesssssenns | eenvesenenes | eernennr..03/03/2004...... Bear Stearns..... 1,016,307 900,000
64989K EL 6|NY St Power Auth Ser A 5.000% 11/15/12.......cccuimiinirrrinieniieniensiesisseiseseiseensesseenseeens | eenveneienes | e 02/12/2004...... Bear Stearns. ..457,784 400,000
649901 SL O[NY St Dorm Auth Rev Sch 5.000% 10/01/11......cuiiiineninnireneinineieneensenssesneesssesnesensennnse [ cenveneienes [ eevrennr..02/04/2004....... Merrill Lynch.. ...396,721 350,000
650017 QV  1[NY St Twy Auth Svc Cont 5.500% 04/01/11......covvimiiinrenienreeeeseeeeseeeesesisssenseees | ceeveneienes [ e 02/24/2004....... Citigroup.... ...693,948 600,000
677632 FV 8| Ohio St Univ Gen Repts  5.250% 06/01/14.........cooviviviiniiinicieeneeieeeseseiseesesesnenseseisees [ evneneenes [ eenen.02/20/2004...... |IBB & T..... ...831,118 725,000
67766W EH 1| Ohio St Wir Dev Auth 5.000% 12/01/08.........coveurimrrriiniiinieinieensieinssiseeeseieeenesesessesssenseene. | eeevenenenes | eenene..01/08/2004..... Morgan Stanley. ...812,363 725,000
709221 EW 1|Pennsyivania St Tpk Com 5.250% 12/01/12.......cccviiuiiiniiiiiniisieniesseensesseesssenssseenees | eeeveinenenes [ venener..02/05/2004....... Bear Stearns. ...575,210 500,000
733581 2T 8|Port Auth NY & NJ 5.000% 11/01/14.......ooioiiiiiinineeeeireseeeeseeeeieeise s | envenenenes [ e .02/23/2004...... Merrill Lynch...... ...903,376 800,000
873545 FE 2|Tacoma Wash SwrRev 5.500% 12/01/13........cccviriiirenirnienieinieinieineseessesseeesssessenssssnsses | eenvevneieines [ e .02/11/2004...... USB Piper Jaffray.. ...229,638 ...200,000
914399 FG 0| University ME Sys Rev 5.000% 03/01/12.........coiuriiunierieirenieinieiniieeneiseeesessissseessssseesssenns | eenvevnenenes [ eeneer.03/18/2004...... Citigroup........ 1,148,330 |. 1,000,000
917328 JZ 0|Utah Assd Mun Pwr Sys 5.000% 04/01/11......cooviuriirniiriinienreiseeinisseeeseienesseissseessseennes | evnveneienes [ venenr.02/26/2004...... Bear Stearns. ...875,827 775,000
921645 PR 2|Vancouver Wash Wir & SWr 5.0% 06/01/17.......c.cvoveiiieceeeerereececeesseesnseeseseisienenenies. | eeveeieinins | eenenn.02/05/2004...... USB Piper Jaffray.. ...393,421 350,000
927793 FX 2| Virginia Comwlth Trans 5.375% 05/15/13.......cceuvieirienierienieneisesesisisesesessssesssessseesses | convenenenes [ eenen.02/18/2004...... Bear Steams......... 720,775 625,000
92817F WC 6 Virginia St Pub Sch Auth 5.500% 08/01/11.......ccoeuiuieririririnirnninseneineineeseeseeseeseeseeeeenenns | cvenenenees | erenen.02/18/2004...... GOlAMAN SACKS & C0......eeeeeeiieiice ettt .739,900 625,000
977123 QG 6 [Wisconson St Transn Rev 5.500% 07/01/13......coiiiieiiiceseeeeeccsreisienenesessessesenenens | eesrenenenens | evenenenn.02/17/2004..... Various...... .810,415 .700,000
US s 8,754,158 4,828,813
3199999. Total - Bonds - Special Revenue & Special ASSESSMENES........vieueriiiiicicier et 38,754,158 34,828,813
6099997. Total - Bonds - Part 3..... ..78,403,813
6099999. Total - Bonds.............. . 78,403,813
7499999. Total - Bonds, Preferred and COMMON STOCKS............coooveieieeeeieee ettt et et ee ettt e s ee e te e e e ete e seasesetetesesessesesesesessesasesesesnssas | eaeessstesessssssssesesssessesatesesess s esesesessssasesesesessasassteteseasasssnsnssas s stesesesessssstesnsesessssasesesesssasssesessssssssnsesenssssnsnsnsnsnssssns | eeerereeereressesssn03,300,38T | evrveviveriece e XXX
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Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
3 4 5 6

7 8 9 10
Paid for NAIC Designation
CUSIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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he Company During the Current Quarter

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of by t
5 6 7 8 9 10

1 2 3 4 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1" 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current | Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSIP g| Disposal Shares of Carrying Increase/ [Amortization)| Impairment [ B./A.C.V. | Change in Value At on on on Received | Maturity |Indicator]
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date [ Disposal Disposal Disposal _[During Year|  Date (@)
Bonds - U.S. Government
36200Q B3 7| GNMA Pool 568958 6.500% 02/15/32...... .03/01/2004 | Paydown, 02/15/2032 | 1..........
36200Q H2 3| GNMA Pool 569149 6.000% 03/15/32...... .03/01/2004 | Paydown, 03/15/2032 | 1..........
36200Q WS 9| GNMA Pool 569557 6.000% 01/15/32...... .03/01/2004 | Paydown, 01/15/2032 | 1..........
36200R Q9 6| GNMA Pool 570280 6.000% 01/15/32...... .. |.03/01/2004 | Paydown... 01/15/2032 |1..
36200R WX 6| GNMA Pool 570462 6.500% 11/15/31...... . |.03/01/2004 | Paydown 11/15/2031 [1..........
36200S A2 6| GNMA Pool 570725 6.000% 01/15/32...... . |.03/01/2004 | Paydown 01/15/2032 [1..........
36200U BY 0| GNMA Pool 572555 6.500% 09/15/31...... | .. |.03/01/2004 | Paydown... 09/15/2031 [1..
36200V EQ 2] GNMA Pool 573543 6.000% 01/15/32...... . |.03/01/2004 | Paydown 01/15/2032 | 1..........
36200V G4 9| GNMA Pool 573619 6.500% 02/15/32...... . |.03/01/2004 | Paydown 02/15/2032 [1..........
36200V H6 3| GNMA Pool 573653 6.000% 03/15/32...... | .. |.03/01/2004 | Paydown... 03/15/2032 [1..
36200W 2C 4] GNMA Pool 575071 6.000% 12/15/31...... . |.03/01/2004 | Paydown 12/15/2031 [1..........
36200W TE 1] GNMA Pool 574849 6.500% 11/15/31...... . |.03/01/2004 | Paydown 11/15/2031 [1..........
36200X JR 1] GNMA Pool 575472 6.000% 12/15/31...... | .. |.03/01/2004 | Paydown... 12/15/2031 (1..
36200X V6 3| GNMA Pool 575837 6.500% 11/15/31...... . |.03/01/2004 | Paydown 11/15/2031 [1..........
36200X XP 9] GNMA Pool 575886 6.000% 12/15/31...... . |.03/01/2004 | Paydown 12/15/2031 [1..........
36200X ZY 8] GNMA Pool 575959 6.000% 02/15/32...... | .. |.03/01/2004 | Paydown... 02/15/2032 [1..
36200Y N8 6] GNMA Pool 576515 6.500% 02/15/32...... . |.03/01/2004 | Paydown 02/15/2032 [1..........
36201A T6 5| GNMA Pool 577573 6.500% 06/15/32...... . |.03/01/2004 | Paydown 06/15/2032 [1..........
36201B B5 4] GNMA Pool 577960 6.000% 03/15/32...... | .. |.03/01/2004 | Paydown... 03/15/2032 [1..
36201F HH 3| GNMA Pool 581732 6.000% 03/15/32...... . |.03/01/2004 | Paydown 03/15/2032 [1..........
36201F LR 6|GNMA Pool 581836 6.000% 01/15/32...... . |.03/01/2004 | Paydown 01/15/2032 [1..........
36201F ZG 5| GNMA Pool 582243 6.500% 07/15/32...... | .. [.03/01/2004 | Paydown... 07/15/2032 [1..
36201H JB 0| GNMA Pool 583558 6.000% 03/15/32...... . |.03/01/2004 | Paydown 03/15/2032 [1..........
36201M D2 5| GNMA Pool 587021 6.500% 04/15/32...... . |.03/01/2004 | Paydown 04/15/2032 [1..........
36201M YW 6| GNMA Pool 587625 6.500% 03/15/32...... | .. |.03/01/2004 | Paydown... 03/15/2032 [1..
36207K UC 2| GNMA Pool 434479 6.500% 08/15/29...... . |.03/01/2004 | Paydown 08/15/2029 [1..........
36207L J2 5| GNMA Pool 435081 6.500% 04/15/31...... . |.03/01/2004 | Paydown 04/15/2031 [1..........
36208E C7 6] GNMA Pool 448394 6.500% 05/15/31...... | .. |.03/01/2004 | Paydown... 05/15/2031 [1..
36208P TJ 7]GNMA Pool 456953 6.500% 06/15/28...... . |.03/01/2004 | Paydown 06/15/2028 [1..........
36208P YR 3| GNMA Pool 457120 6.500% 01/15/29...... . |.03/01/2004 | Paydown 01/15/2029 [1..........
36208Q X7 6]|GNMA Pool 458002 6.500% 01/15/29...... | .. |.03/01/2004 | Paydown... 01/15/2029 |1..
36208T FM 7| GNMA Pool 460172 6.500% 09/15/31...... . |.03/01/2004 | Paydown 09/15/2031 [1..........
36209B HT 8] GNMA Pool 466542 6.500% 02/15/29...... . |.03/01/2004 | Paydown 02/15/2029 [1..........
36209B JK 5] GNMA Pool 466566 6.500% 04/15/29...... | .. |.03/01/2004 | Paydown... 04/15/2029 [1..
36209E 7C 0] GNMA Pool 469891 6.500% 01/15/29...... . |.03/01/2004 | Paydown 01/15/2029 [1..........
36209F UG 2| GNMA Pool 470483 6.500% 06/15/29...... . |.03/01/2004 | Paydown 06/15/2029 [1..........
36209G VK 0] GNMA Pool 471418 6.500% 06/15/31...... .. |.03/01/2004 | Paydown... 06/15/2031 [1..
36209U DH 6| GNMA Pool 481704 6.500% 11/15/28...... . |.03/01/2004 | Paydown 11/15/2028 [1..........
36209V 4R 2| GNMA Pool 483332 6.500% 01/15/29...... . |.03/01/2004 | Paydown 01/15/2029 [1..........
36209Y NW 4] GNMA Pool 485605 6.500% 07/15/31...... | .. |.03/01/2004 | Paydown... 07/15/2031 |[1..
36210A ZH 3| GNMA Pool 486844 6.500% 01/15/29...... . |.03/01/2004 | Paydown 01/15/2029 [1..........
36210B BC 8] GNMA Pool 487035 6.500% 03/15/29...... . |.03/01/2004 | Paydown 03/15/2029 [1..........
36210B BZ 7| GNMA Pool 487056 6.500% 03/15/29...... | .. |.03/01/2004 | Paydown... 03/15/2029 [1..
36210B DP 7| GNMA Pool 487110 6.500% 04/15/29...... . |.03/01/2004 | Paydown 04/15/2029 [1..........
36210B NG 6| GNMA Pool 487391 6.500% 12/15/28...... . |.03/01/2004 | Paydown 12/15/2028 [1..........
36210B PM 1] GNMA Pool 487428 6.500% 03/15/29...... | .. |.03/01/2004 | Paydown... 03/15/2029 [1..
36210B QF 5] GNMA Pool 487454 6.500% 04/15/29...... .03/01/2004 | Paydown, 04/15/2029 |1..........
36210C VE 0] GNMA Pool 488513 6.500% 04/15/29...... .03/01/2004 | Paydown, 04/15/2029 |1..........
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36210F U4 6| GNMA Pool 491203 6.500% 02/15/29...... .03/01/2004 | Paydown, 02/15/2029 [1..........
36210F Y4 2[GNMA Pool 491331 6.500% 03/15/29.... .03/01/2004 | Paydown... 03/15/2029 [1..
36210F YZ 3|GNMA Pool 491328 6.500% 02/15/29...... . |.03/01/2004 | Paydown 02/15/2029 [1..........
36210H B7 6| GNMA Pool 492462 6.500% 03/15/29...... . |.03/01/2004 | Paydown 03/15/2029 [1..........
36210 EJ 3|GNMA Pool 493437 6.500% 06/15/29...... .. [.03/01/2004 | Paydown... 06/15/2029 [1..
36210J GL 6|GNMA Pool 493503 6.500% 08/15/29...... . |.03/01/2004 | Paydown 08/15/2029 [1..........
36210 JX 7[GNMA Pool 493578 6.500% 07/15/31...... . |.03/01/2004 | Paydown 07/15/2031 [1..........
36210L RU 9| GNMA Pool 495599 6.500% 05/15/29...... | .. |.03/01/2004 | Paydown... 05/15/2029 |1..
36210L RW 5] GNMA Pool 495601 6.500% 05/15/29...... . |.03/01/2004 | Paydown 05/15/2029 [1..........
36210L YJ 6]GNMA Pool 495813 6.500% 01/15/29...... . |.03/01/2004 | Paydown 01/15/2029 [1..........
36210M GA 3| GNMA Pool 496193 6.500% 03/15/29...... | .. |.03/01/2004 | Paydown... 03/15/2029 [1..
36210M YT 2| GNMA Pool 496722 6.500% 01/15/29...... . |.03/01/2004 | Paydown 01/15/2029 [1..........
36210Q HS 4] GNMA Pool 498941 6.500% 04/15/31...... . |.03/01/2004 | Paydown 04/15/2031 |1..........
36210Q QD 7| GNMA Pool 499152 6.500% 02/15/29...... | .. |.03/01/2004 | Paydown... 02/15/2029 |1..
36210U WJ 8| GNMA Pool 502949 6.500% 02/15/29...... . |.03/01/2004 | Paydown 02/15/2029 [1..........
36210U YN 7| GNMA Pool 503017 6.500% 03/15/29...... . |.03/01/2004 | Paydown 03/15/2029 [1..........
36210V TY 7] GNMA Pool 503767 6.500% 08/15/29...... | .. |.03/01/2004 | Paydown... 08/15/2029 [1..
36210V VK 4] GNMA Pool 503818 6.500% 03/15/29...... . |.03/01/2004 | Paydown 03/15/2029 [1..........
36210V VM 0| GNMA Pool 503820 6.500% 03/15/29...... . |.03/01/2004 | Paydown 03/15/2029 [1..........
36210V WH 0] GNMA Pool 503848 6.500% 04/15/29...... | .. |.03/01/2004 | Paydown... . 04/15/2029 |1..
36210V WJ 6] GNMA Pool 503849 6.500% 04/15/29...... . |.03/01/2004 | Paydown ...3,017 04/15/2029 |1..........
36210Y XD 2] GNMA Pool 506576 6.500% 05/15/29...... . |.03/01/2004 | Paydown .18,126 05/15/2029 |1..........
36211A U3 8| GNMA Pool 507402 6.500% 05/15/31...... | .. |.03/01/2004 | Paydown... 05/15/2031 [1..
36211C 2N 1| GNMA Pool 509381 6.500% 07/15/29...... . |.03/01/2004 | Paydown 07/15/2029 [1..........
36211C Z2 1| GNMA Pool 509361 6.500% 07/15/29...... . |.03/01/2004 | Paydown 07/15/2029 [1..........
36211E FJ 2] GNMA Pool 510569 6.500% 10/15/29...... | .. |.03/01/2004 | Paydown... 10/15/2029 (1..
36211E T5 7| GNMA Pool 510972 6.500% 05/15/29...... . |.03/01/2004 | Paydown 05/15/2029 [1..........
36211G PD 9| GNMA Pool 512620 6.500% 06/15/29...... . |.03/01/2004 | Paydown 06/15/2029 [1..........
36211L KJ 0| GNMA Pool 516097 6.500% 09/15/29...... | .. |.03/01/2004 | Paydown... 09/15/2029 [1..
36211U MN 9| GNMA Pool 523365 6.500% 01/15/30...... . |.03/01/2004 | Paydown 01/15/2030 [1..........
36211U RS 3| GNMA Pool 523497 6.500% 08/15/31...... . |.03/01/2004 | Paydown 08/15/2031 [1..........
36212A DA 0| GNMA Pool 527597 6.500% 06/15/31...... | .. |.03/01/2004 | Paydown... 06/15/2031 [1..
36212D HD 4| GNMA Pool 530428 6.500% 07/15/31...... . |.03/01/2004 | Paydown 07/15/2031 [1..........
36212D RE 1| GNMA Pool 530685 6.500% 08/15/31...... . |.03/01/2004 | Paydown 08/15/2031 [1..........
36212G 6Z 0| GNMA Pool 533788 6.500% 05/15/31...... .. |.03/01/2004 | Paydown... 05/15/2031 [1..
36212J Y7 5[GNMA Pool 535434 6.500% 01/15/32...... . |.03/01/2004 | Paydown 01/15/2032 [1..........
36212K BY 8] GNMA Pool 535655 6.500% 02/15/31...... . |.03/01/2004 | Paydown 02/15/2031 [1..........
36212M 4N 6| GNMA Pool 538229 6.500% 08/15/31...... | .. | .03/01/2004 | Paydown... . 08/15/2031 |1..
36212M 6W 4| GNMA Pool 538285 6.500% 12/15/31...... . |.03/01/2004 | Paydown 130,752 131,194 12/15/2031 [1..........
36212Q H8 6| GNMA Pool 540355 6.500% 05/15/31...... . |.03/01/2004 | Paydown 25,661 25,682 05/15/2031 [1..........
36212R R4 2| GNMA Pool 541507 6.500% 07/15/31...... | .. |.03/01/2004 | Paydown... 07/15/2031 |[1..
36212T SS 4| GNMA Pool 543329 6.500% 06/15/31...... . |.03/01/2004 | Paydown 06/15/2031 [1..........
36212U 4R 9| GNMA Pool 544532 6.500% 05/15/31...... . |.03/01/2004 | Paydown 05/15/2031 [1..........
36212U BB 6| GNMA Pool 543734 6.500% 12/15/30...... | .. |.03/01/2004 | Paydown... 12/15/2030 {1..
36212U CR 0| GNMA Pool 543780 6.500% 01/15/31...... . |.03/01/2004 | Paydown 01/15/2031 [1..........
36212V SX 8] GNMA Pool 545134 6.500% 03/15/31...... . |.03/01/2004 | Paydown 03/15/2031 [1..........
36212W L6 2| GNMA Pool 545849 6.500% 07/15/31...... ] .. |.03/01/2004 | Paydown... . 07/15/2031 |1..
36212W M8 7] GNMA Pool 545883 6.500% 08/15/31...... .03/01/2004 | Paydown, 08/15/2031 [1..........
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36212Y G9 8| GNMA Pool 547524 6.500% 04/15/31...... .03/01/2004 | Paydown, 04/15/2031 [1..........
36213A KY 9] GNMA Pool 548511 6.500% 07/15/31.... .03/01/2004 | Paydown... 07/15/2031 |[1..
36213D 1 9| GNMA Pool 551754 6.500% 04/15/32...... . |.03/01/2004 | Paydown 04/15/2032 [1..........
36213D GB 8| GNMA Pool 551094 6.500% 11/15/31...... . |.03/01/2004 | Paydown 11/15/2031 [1..........
36213D K5 6|GNMA Pool 551216 6.500% 02/15/31...... .. |.03/01/2004 | Paydown... 02/15/2031 |[1..
36213D UD 8| GNMA Pool 551480 6.500% 06/15/31...... . |.03/01/2004 | Paydown 06/15/2031 [1..........
36213E 2C 9| GNMA Pool 552571 6.500% 05/15/32...... . |.03/01/2004 | Paydown 23,495 05/15/2032 [1..........
36213E CQ 7| GNMA Pool 551879 6.500% 11/15/31...... | .. |.03/01/2004 | Paydown... 27,782 11/15/2031 {1..
36213E SK 3| GNMA Pool 552322 6.500% 01/15/32...... . |.03/01/2004 | Paydown 01/15/2032 [1..........
36213E UQ 7] GNMA Pool 552391 6.500% 02/15/32...... . |.03/01/2004 | Paydown 02/15/2032 | 1..........
36213G AK 7| GNMA Pool 553610 6.500% 02/15/32...... | .. |.03/01/2004 | Paydown... 02/15/2032 [1..
36213G UZ 2| GNMA Pool 554200 6.500% 12/15/31...... . |.03/01/2004 | Paydown 12/15/2031 [1..........
36213H KW 8| GNMA Pool 554809 6.500% 05/15/31...... . |.03/01/2004 | Paydown 05/15/2031 [1..........
36213H M7 1| GNMA Pool 554882 6.500% 06/15/31...... .. |.03/01/2004 | Paydown... 06/15/2031 [1..
36213H VT 3| GNMA Pool 555126 6.500% 09/15/31...... . |.03/01/2004 | Paydown 09/15/2031 [1..........
36213H XE 4|GNMA Pool 555177 6.500% 12/15/31...... . |.03/01/2004 | Paydown 12/15/2031 [1..........
36213K AB 8] GNMA Pool 556302 6.000% 12/15/31...... | .. |.03/01/2004 | Paydown... 12/15/2031 {1..
36213L NJ 5] GNMA Pool 557593 6.500% 07/15/31...... . |.03/01/2004 | Paydown 07/15/2031 [1..........
36213Q RS 0] GNMA Pool 561297 6.500% 08/15/31...... . |.03/01/2004 | Paydown 08/15/2031 |1..........
36213Q YE 3|GNMA Pool 561509 6.000% 07/15/31...... ] .. |.03/01/2004 | Paydown... 07/15/2031 |1..
36213R QK 6| GNMA Pool 562158 6.500% 07/15/31...... . |.03/01/2004 | Paydown 07/15/2031 | 1..........
362138 GT 6| GNMA Pool 562810 6.000% 07/15/31...... . |.03/01/2004 | Paydown 07/15/2031 [1..........
36213T XM 0| GNMA Pool 564184 6.500% 07/15/31...... | .. [.03/01/2004 | Paydown... 07/15/2031 |[1..
36213U TU 4| GNMA Pool 564963 6.500% 07/15/31...... . |.03/01/2004 | Paydown 07/15/2031 [1..........
36213V H4 3| GNMA Pool 565551 6.500% 08/15/31...... . |.03/01/2004 | Paydown 08/15/2031 [1..........
36213Y PC 0] GNMA Pool 568419 6.500% 09/15/31...... | .. |.03/01/2004 | Paydown... 09/15/2031 [1..
36225B EA 2| GNMA Pool 781029 6.500% 05/15/29...... . |.03/01/2004 | Paydown 05/15/2029 [1..........
36225B EV 6| GNMA Pool 781048 6.500% 06/15/29...... . |.03/01/2004 | Paydown 06/15/2029 [1..........
36225B ND 6| GNMA Pool 781288 6.500% 05/15/31. . |.03/01/2004 | Paydown... ....66,650 05/15/2031 |1..
912827 6T 4]US Treasury Note 5.000% 02/15/11......... .02/2412004 | J P Morgan..........c.ccocevvvveeoveones | eevcvcvcvcvcvcncns | ee..8,743,438 ] .........8,000,000 | ......... 8,612,188 | ..o [ [ GBI [ | (A i 8B0T 67T [ | 135,761 02/15/2011 | 1..........
912828 AZ 3|US Treasury Note 2.625% 05/15/08......... .02/2412004 | CItIGroup........c.cvveveievereieiiens | eeverercrcrcvcicns | v 404,146 ] ...........405,000 | ... 395,745 | ... 396,461 | .o | 275 | | o275 | i ] 000 396,736 || 05/15/2008 |1..........
912828 BK 5]US Treasury Note 3.125% 09/15/08 . |.01/20/2004 | Merrill Lynch. 12,317,641 | .......12,321,376 012,322,940 || e 09/15/2008 | 1..
912828 BQ 2|US Treasury Note 3.375% 11/15/08......... . [.03/17/2004 [ Various............ccococereririonionies v | 1..12,981,038 | .......12,685,000 | ....... 12,826,220 | ....... 12,825,050 N 12,820,392 | ..ocvvrrvrrns | 160,645 11/15/2008 [1..........
912828 BV 1| US Treasury Note 3.250% 01/15/09......... .02/24/2004 | Merrill Lynch.........coooovceevienieeces Lo [ 203,496,898 | .........3,450,000 | ......... 3,476,951 [ fveciieiiieici | eeend(353) | o f e (353) | | 103,476,598 || 01/15/2009 |1..........
0399999. Total - Bonds - U.S. GOVEINMENL.......iieiiiesiiiicicii s | 040,929,997 1 .......39,739,347 | ....... 40,414,285 | ..... 28,331,807 |..............0 | .....(57,258) ] .....c..oo.....0 [ .......(57,258) | ..............0 | .......40,363,689 | ............0 | ... XXX...... XXX...
Bonds - Special Revenue and Special Assessment
United States
31283H S8 9|FHLMC Gold Pool G01443 6.5% 08/01/32] .. |.03/01/2004 | Paydown..........ccccoeuerneneneonns [ covevevcrcicrcicne [ e 9173 [ 49173 | 51132 [ 51,224 | [ (2052) [ i | eieeiei(2,052) [ e [ e 8973 | e [0 | (1,526) 1 08/01/2032 | 1..........
31287Q LM 1] FHLMC Gold Pool C64832 6.5% 03/01/32].. |.03/01/2004 | Paydown.............ccccvvvvvininionns | eovevcrcvcrcrcieins | e 20,920 020,920 | i 21,678 |t 20718 i | eieecet(T98) | i | e c(T98) | e | eeieeeeen20,920 | i | e | o0 | (494) [ 03/01/2032 [1..........
31287S 3C 9| FHLMC Gold Pool C67095 6.5% 05/01/32] .. |.03/01/2004 | Paydown............ccccvvevvrerinionns | eoverencrcicicicins | eeveeeennn62,631 |0 62,631 | 065,126 | cvn0065,260 | e | e (2,830) | e | e 2,830) | e | 62,631 | | e | o0 | (2,183)]105/01/2032 |1..........
31287V 5R 7|FHLMC Gold Pool C69856 6.5% 08/01/32].. |.03/01/2004 | Paydown............ccccvuvvrerioniinns | eevrvencrcrcicicene | e 39,230 | iiii0.39,230 | v 40,793 040,852 | i | e (1,622) | i | e (1,622) | i ] 039,230 | e | e | o0 | (1,075) 1 08/01/2032 | 1..
31287X G5 9|FHLMC Gold Pool C70220 6.5% 08/01/32].. |.03/01/2004 | Paydown.............cccvvvevenecnionns | eevrvercrcncicicins Jeveveeneeneen,257 | 5,257 5,466 |l BATA | | e RIT) | i | e IT) | i e D,257 | e | o0 | (168) | 08/01/2032 [1..........
31287X QT 6| FHLMC Gold Pool C70466 6.5% 09/01/32] .. |.03/01/2004 | Paydown............ccccvvvvrenineonns | eevrvercrcrcicicins | evveeeennn86,149 | oi00.86,149 | 089,582 89,719 | | e (B,570) | i | e (B870) | i | 86,149 | | e | o0 (2,983)09/01/2032 | 1..........
31287Y DE 1]|FHLMC Gold Pool C71001 6.5% 09/01/32] .. |.03/01/2004 | Paydown............cccccvuvvvenicniinns | eevevencrcicicicons | e 159,516 | n0.159,516 | ... 165,872 | 166,011 i | e (6,495) | i | e (B,495) | i ] 189,516 | | e | o0 | (4,956) 1 09/01/2032 |1..
31287Y MX 9| FHLMC Gold Pool C71274 6.5% 04/01/32].. |.03/01/2004 | Paydown.............cccvvvvneniineonns | eevrvercrcicicicins | e 13,549 | 13,549 | 14,089 | 1110 | ] e (BB1) | e | e (BB1) | i | e 13,549 | e |0 | (442) | 04/01/2032 [1..........
31287Y MZ 4] FHLMC Gold Pool C71276 6.5% 04/01/32].. |.03/01/2004 | Paydown.............cccvvveenunicnionns | eevrvercrcicieicins | e 19,313 | ii19,313 | 00:20,083 020,118 i | eieeeenn(805) | e | eeeeceacn(805) | i | e 19,313 | e | o0 | (637)04/01/2032 [1..........
31292H G4 0|FHLMC Gold Pool C01119 6.5% 11/01/30] .. |.03/01/2004 | Paydown... ; 11/01/2030 {1..
31294C 7TM 9| FHLMC Gold Pool C36300 6.5% 02/01/30].. |.03/01/2004 | Paydown 02/01/2030 [1..........
31294C SN 4|FHLMC Gold Pool C35925 6.5% 01/01/30] .. |.03/01/2004 | Paydown...........ccccccuveuniuniunnnne. 01/01/2030 | 1..........
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31294D GQ 8|FHLMC Gold Pool C36507 6.5% 02/01/30].. |.03/01/2004 | Paydown 02/01/2030 | 1..........
31294F QM 1| FHLMC Gold Pool C38560 6.5% 05/01/30].. {.02/01/2004 | Paydown... 05/01/2030 | 1..
31296L PC 9| FHLMC Gold Pool A12219 6.5% 08/01/33].. |.03/01/2004 | Paydown 08/01/2033 [1..........
31297Y PU 0] FHLMC Gold Pool C41335 6.5% 08/01/30] .. |.03/01/2004 | Paydown 08/01/2030 [1..........
31298A F5 7|FHLMC Gold Pool C41988 6.5% 09/01/30].. |.03/01/2004 | Paydown... 09/01/2030 [1..
31298D 3K 1|FHLMC Gold Pool C45302 6.5% 12/01/30].. |.03/01/2004 | Paydown 12/01/2030 [1..........
31298D XL 6|FHLMC Gold Pool C45183 6.5% 12/01/30].. |.03/01/2004 | Paydown 12/01/2030 [1..........
31298E L9 4|FHLMC Gold Pool C45752 6.5% 12/01/30] .. |.03/01/2004 | Paydown... 12/01/2030 {1..
31298F WY 4[FHLMC Gold Pool C46963 6.5% 01/01/31{.. {.03/01/2004 | Paydown 01/01/2031 [1..........
31335H RZ 8|FHLMC Gold Pool C90504 6.5% 12/01/21].. |.03/01/2004 12/01/2021 [1..........
31371K 7F 2| FNMA Pool 254794 5.500% 07/01/33...... .. |.01/29/2004 929,965 .(20,519) 07/01/2033 |1..
31371K 7F 2| FNMA Pool 254794 5.500% 07/01/33...... .. |.02/01/2004 | Paydown, 26,668 07/01/2033 [1..........
31371K DL 2| FNMA Pool 254007 6.500% 10/01/31...... .. |.03/01/2004 | Paydown, 10/01/2031 [1..........
31371K F3 0| FNMA Pool 254086 6.500% 11/01/21...... .. |.03/01/2004 | Paydown... 11/01/2021 |1..
31380J PB 3 |FNMA Pool 441518 6.500% 08/01/28...... .. |.03/01/2004 | Paydown, 08/01/2028 |1..........
31382G U9 6|FNMA Pool 482208 6.500% 04/01/29...... .. |.03/01/2004 | Paydown, 04/01/2029 |1..........
31382P 4C 8| FNMA Pool 488719 6.500% 03/01/29...... .. |.03/01/2004 | Paydown... 03/01/2029 |1..
31382R NY 5|FNMA Pool 490107 6.500% 03/01/29...... .. |.03/01/2004 | Paydown, 03/01/2029 |1..........
31383C U6 0|FNMA Pool 499305 6.500% 08/01/29...... .. |.03/01/2004 | Paydown, 08/01/2029 |1..........
31383D 5S 8| FNMA Pool 500457 6.500% 06/01/29...... .. |.03/01/2004 | Paydown... 06/01/2029 | 1..
31383H E4 2|FNMA Pool 503355 6.500% 07/01/29...... .. |.03/01/2004 | Paydown, 07/01/2029 | 1..........
31383J 6U 9|FNMA Pool 504983 6.500% 08/01/29...... .. |.03/01/2004 | Paydown, 08/01/2029 |1..........
31383J XE 5|FNMA Pool 504777 6.500% 10/01/29...... .. |.03/01/2004 | Paydown... 10/01/2029 [1..
31383L TV 7|FNMA Pool 506464 6.500% 08/01/29...... .. |.03/01/2004 | Paydown, 08/01/2029 |1..........
31385J K8 0fFNMA Pool 545819 6.500% 08/01/32...... .. |.03/01/2004 | Paydown, 08/01/2032 [1..........
31385U WX 7| FNMA Pool 553362 6.500% 07/01/30...... .. |.03/01/2004 | Paydown... 07/01/2030 | 1..
31386U ZE 5|FNMA Pool 574141 6.500% 05/01/31...... .. |.03/01/2004 | Paydown, 05/01/2031 [1..........
31387N 3G 0| FNMA Pool 589499 6.500% 08/01/31...... .. |.03/01/2004 | Paydown, 08/01/2031 [1..........
31387P QN 5| FNMA Pool 590061 6.500% 06/01/31...... .. |.03/01/2004 | Paydown... 06/01/2031 |1..
31387T W5 9[FNMA Pool 593868 6.500% 07/01/31...... .. |.03/01/2004 | Paydown, 07/01/2031 [1..........
31388A RS 5]|FNMA Pool 599097 6.000% 12/01/31...... .. |.03/01/2004 | Paydown, 12/01/2031 [1..........
31388D NP 9| FNMA Pool 601698 6.500% 08/01/31...... .. |.03/01/2004 | Paydown... 08/01/2031 |1..
31388K KZ 4]FNMA Pool 607012 6.500% 10/01/31...... .. |.03/01/2004 | Paydown, 10/01/2031 [1..........
31388L CK 4|FNMA Pool 607674 6.500% 11/01/31...... .. |.03/01/2004 | Paydown, 11/01/2031 [1..........
31388N PT 7| FNMA Pool 609834 6.500% 10/01/31...... .. |.03/01/2004 | Paydown... 10/01/2031 [1..
31388U CU 2|FNMA Pool 614883 6.500% 11/01/31...... .. |.03/01/2004 | Paydown, 11/01/2031 [1..........
31388Y ZU 9|FNMA Pool 619155 6.500% 03/01/32...... .. |.03/01/2004 | Paydown, 03/01/2032 [1..........
31389A CX 9|FNMA Pool 619386 6.000% 12/01/31...... .. |.03/01/2004 | Paydown... 12/01/2031 [1..
31389B G6 2|FNMA Pool 620421 6.000% 12/01/31...... .. |.03/01/2004 | Paydown, 12/01/2031 [1..........
31389G 4E 7|FNMA Pool 625521 6.000% 01/01/32...... .. |.03/01/2004 | Paydown, 01/01/2032 [1..........
31389H XA 1|FNMA Pool 626273 6.000% 03/01/32...... .. |.03/01/2004 | Paydown... 03/01/2032 |1..
31389L V5 5]|FNMA Pool 628936 6.000% 02/01/32...... .. |.03/01/2004 | Paydown, 02/01/2032 [1..........
31389P DU 1]|FNMA Pool 631115 6.000% 02/01/32...... .. |.03/01/2004 | Paydown, 02/01/2032 [1..........
31389W Q5 7]|FNMA Pool 637776 6.000% 03/01/32...... .. |.03/01/2004 | Paydown... 03/01/2032 |1..
31389Y QS 3| FNMA Pool 639565 6.500% 04/01/32...... .. |.03/01/2004 | Paydown, 04/01/2032 | 1..........
31390N UC 4|FNMA Pool 651379 6.000% 07/01/32...... .. |.03/01/2004 | Paydown, 07/01/2032 [1..........
31390Q NG 6] FNMA Pool 652991 6.000% 08/01/32...... .. |.03/01/2004 | Paydown... 08/01/2032 |1..
31391K 56X 1] FNMA Pool 669662 6.500% 05/01/32...... .. |.03/01/2004 | Paydown, o 05/01/2032 | 1..........
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31391L X7 5]|FNMA Pool 670402 6.500% 06/01/32...... .. |.03/01/2004 | Paydown, 179,758 ..185,909 06/01/2032 | 1..........
31391Q TB 0] FNMA Pool 673846 6.500% 10/01/29...... .. |.03/01/2004 | Paydown... ...62,381 ....64,932 10/01/2029 [1..
31391S 5M 8| FNMA Pool 675952 6.500% 04/01/32...... .. |.03/01/2004 | Paydown... 04/01/2032 | 1..........
31401C WM 1| FNMA Pool 704552 5.500% 06/01/33...... .. |.01/29/2004 | UBS Securities Inc.... 06/01/2033 | 1..........
31401C WM 1| FNMA Pool 704552 5.500% 06/01/33...... .. |.02/01/2004 | Paydown, 06/01/2033 [1..
31401J LH 9[FNMA Pool 709628 5.500% 05/01/33...... .. |.01/29/2004 | UBS Securities Inc.... 05/01/2033 | 1..........
31401J LH 9[FNMA Pool 709628 5.500% 05/01/33...... .. |.02/01/2004 | Paydown, 05/01/2033 [1..........
31401J RX 8 |FNMA Pool 709802 5.500% 06/01/33...... .. |.01/29/2004 | UBS Securities Inc 06/01/2033 | 1..
31401J RX 8|FNMA Pool 709802 5.500% 06/01/33...... .. |.02/01/2004 | Paydown, 06/01/2033 | 1..........
31401V 5E 7|FNMA Pool 720045 5.500% 06/01/33...... .. |.01/29/2004 | UBS Securities Inc.... 06/01/2033 | 1..........
31401V 5E 7| FNMA Pool 720045 5.500% 06/01/33...... .. |.02/01/2004 | Paydown, 06/01/2033 [1..
31401X PQ 4]|FNMA Pool 721431 5.500% 06/01/33...... .. |.01/29/2004 | UBS Securities Inc.... 06/01/2033 | 1..........
31401X PQ 4] FNMA Pool 721431 5.500% 06/01/33...... .. 1.02/01/2004 | Paydown... 06/01/2033 | 1..........
US. i ... 13,713,969 | .......13,718,521 .......13,626,314 |. ....(244,952) | ....(244,952) XXX...... XXX
3199999. [ Total - Bonds - Special Revenue & Assessment.. B 13,381,362 | ....... 13,229,132 | ....... 13,713,969 | ....... 13,718,521 |0 0 (92215) f 0 ] (92215) e 0 [ 13,626,314 ....(244,952) | ....(244,952) XXX...... XXX
Bonds - Public Utilities
United States
302570 AJ 5|FPL Group Capital Inc 7.375% 06/01/09.. | .. |.01/26/2004 | Goldman Sachs & Co...........cc.. | ccvevcvcvcvcvcvcnns | e, 587,240 ] ............500,000 | ............535,575 | ....ce0oi.526,819 | oo | e (B28) | o | e (328) | e | 0000.526,490 | ] 60,750 | ....... 60,750 | ....... 5,613 [06/01/2009 [1..........
837004 BV 1] South Carolina Electric 6.625% 02/01/32..] .. |.01/22/2004 | First Boston Corp........ccccocooceee | oo | veee.....574,450 1 .............500,000 | ...........496,005 | ...........496,093 | ..o |3 | 3 e 00 496,097 | e 78,353 | ... 78,353 | ..... 16,198 |02/01/2032 | 1FE.....

US i

3899999. | Total - Bonds - Public Utilities...

Bonds - Industrial and Miscellaneous
United States

12/20/2007
11/01/2031
08/01/2029
05/01/2005
07/01/2032
10/01/2029
06/01/2032

00103R BD
12873 AK
13104 AF
20002 AL
20039 DC
23551 AF
02360X AJ

............................. 999,879
498,304
...268,033
529,094
556,791
...581,308
549,475

AESOP Funding Il LLC 2.780% 12/20/07. | .. |.02/20/2004 | Wachovia Securities.............ccc. [ errvrerrerrerneinenes | cvvernne 1,008,516 | ......... 1,000,000 | ...ccouvn. 999,861 |...coouvn. 999,872
Alberta Energy 7.375% 11/01/31.... . |.02/05/2004 | Bank One oo [ 601,720 | 500,000 | ............ 498,255 498,302
Albertson's Inc 7.450% 08/01/29. . |.01/22/2004 | Goldman Sachs & Co 338,403 ...268,007
Alistate Corp 7.875% 05/01/05.... .. |.01/29/2004 | J P Morgan ceee | eeeveenn...537,995 531,134
Alitel Corp 7.875% 07/01/32........ccvvvevrenee .. |.01/27/2004 [ Morgan Stanley.............c.ccco...... v | eerennnn..622,505 555,843
Amerada Hess Corp 7.875% 10/01/29..... .. |.01/08/2004 | Bony/Barclays Capital Inc. 550,615 ...581,349
Amerenenergy Generating 7.95% 06/01/32] .. |.02/20/2004 [ Citigroup..........cccoervevrereerieens voe | e 815,775 549,559

26609 AL 1|American Home Products 6.500% 03/15/0¢ .. |.01/12/2004 | Redemption ~ 109.3860. ....546,930 |....cocene 500,000 |..ccooene 499,935 499,988 501,263 03/15/2006
06423A AF Bank One Corp 7.625% 08/01/05............ .. |.01/29/2004 | Goldman Sachs & Co... ...535,158 ...533,238 08/01/2005
73902 CB Bear Stearns Companies 3.0% 03/30/06. | .. |.01/30/2004 | Lehman Brothers 999,635 999,650 03/30/2006
79860 AD Bellsouth Corp 6.875% 10/15/31.............. .. |.01/15/2004 | J P Morgan 511,350 511,342 10/15/2031
97014 AE Boeing Capital Corp 5.650% 05/15/06...... .. |.01/30/2004 [ Morgan Stanley. ...499,868 ...499,873 05/15/2006

02/22/2011
04/25/2029
06/30/2005
08/15/2031

125564 BK
12669A 1
172967 BM
174538 AJ

749,948
171,904
...998,508 |.
552,374

749,950
173,502
...998,595 |.
552,306

CIT Equipment Collateral 2.100% 02/22/11 .. |.02/20/2004 | Bank One
Countrywide Home Ln 6.050% 04/25/29.. | .. |.01/01/2004 | Paydown
Citigroup Inc 4.125% 06/30/05................. .. |.01/29/2004 | UBS Securities Inc
Citizens Communications 9.000% 08/15/31.. |.02/12/2004 | Goldman Sachs & Co...

205887 AV 4| Conagra Foods Inc 7.500% 09/15/05....... .. |.01/30/2004 | Bank One 524,315 523,058 09/15/2005
20825U AC 8| Conoco Funding Co 7.250% 10/15/31...... .. |.02/05/2004 | Bank of Americ ...504,849 ...504,843 10/15/2031
22237L LQ 3| Countrywide Home Loan 5.500% 08/01/06| .. |.01/30/2004 | Wachovia Securities 533,952 532,793 08/01/2006
224044 AV 9| Cox Communications 7.750% 08/15/06.... | .. |.01/30/2004 [ Lehman Brothers...........ccccoeevws [ covnrrinecniinciinninies [ e 424,958 | oo 380,000 |............ 440,431 431,495 429,755 08/15/2006
337358 BC 8|First Union Corp 6.875% 09/15/05........... .. |.01/26/2004 | J P Morgan... ...491,998 ...492,338 09/15/2005
33901H BG Fleet Credit Card Master 2.750% 04/15/0 .. [.02/18/2004 499,963 499,966 04/15/2008
339030 AB 4 |Fleet Boston Financial 7.250% 09/15/05..|.. |.01/29/2004 09/15/2005
364725 AA 9| Gannet Co Inc 4.950% 04/01/05. .01/29/2004 | Goldman Sachs & Co .500,000 ..499,106 04/01/2005

WORNOOWORONDODRANO 2= 0= 2~

416592 AE 3| Hartford Life 7.375% 03/01/31................. | .. |.01/15/2004 | J P Morgan...........cccccevvvinvenns fvmeiniieciinciniicniinns | 20000, 303,062 | e 250,000 |............ 275,768 03/01/2031

.01/15/2004 | J P Morgan
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SCHEDULE D - PART 4

Show AII Long-Term Bonds and Stock Sold, Redeemed or OtherW|se Dlsposed of by the Company During the Current Quarter

G504

1 2 3 4 7 8 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F il 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current | Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSIP g| Disposal Shares of Carrying Increase/ [Amortization)| Impairment [ B./A.C.V. | Change in Value At on on on Received | Maturity |Indicator]
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date [ Disposal Disposal Disposal _[During Year|  Date (@)
42307T AG 3|HJ Heinz Finance 6.750% 03/15/32......... .. |.01/14/2004 | Bank of America...........cccoovvnne ...861,315 | .o 750,000 746,484 746,485 | ..o | s 114,830 | ..... 114,830 | ..... 17,579 103/15/2032 | 1FE.....
423328 BS 1|Heler Financial Inc 6.375% 03/15/06.. .. |.01/30/2004 | Spear Leeds & Kellogg 758,114 .700,000 ...706,176 ...7105,936 N 52,178 | ...... 52,178 | ..... 16,990 |03/15/2006 | 1FE.....
459200 AW 1]IBM Corp 4.875% 10/01/08..........cocvvunene .. |.01/30/2004 | Morgan Stanley. ....530,515 10/01/2006 | 1FE.....
46625H AL 4[JP Morgan Chase & Co 5.625% 08/15/06 | .. [.01/30/2004 [ Bear Stearns...........ccccoeueereecens ....537,275 08/15/2006 | 1FE.....
49228R AE 3|Kern River Funding 144A 4.893% 04/30/14 .. |.03/31/2004 [ Redemption  100.0000. . ....5437 04/30/2018 | 1FE.....
574599 AY 2|Masco Corp 6.500% 08/15/32.........ccceucne .. |.01/26/2004 | CitiGroup.........ceveveereesirninenns veee | eveeeenn..537,600 08/15/2032 | 2FE.....
57629W AC 4]Massmutual Global Fund 4.550% 05/30/0§ .. |.01/30/2004 | J P Morgan... ....518,150 05/30/2005 | 1FE.....
582834 AM 9|Mead Corp 7.350% 03/01/17.....cccovemvnee. .. |.02/13/2004 | J P Morgan... 575,545 03/01/2017 |2..........
585515 AA 7| Mellon Funding Corp 7.500% 06/15/05.....] .. |.01/29/2004 | UBS Securities Inc.... reereennD38,670 06/15/2005 | 1FE.....
59018Y BT 7|Merrill Lynch Ser B 7.080% 10/03/05........ .. |.01/26/2004 | CItIGroUp. ......cvvevreerrerieirnieirnes | eerereirererenenenne | v 1,085,260 10/03/2005 [1..........
59156R AF 5|Metiife 3.911% 05/15/05. .. |.01/29/2004 | J P Morga 1,027,770 05/15/2005 | 1FE.....
743315 AJ 2|Progressive Corp 6.625% 03/01/29. .. |.01/15/2004 03/01/2029 | 1FE.....
76110N AA 4 |Residential Mortgage Ln 1.840% 09/25/29) .. |.03/25/2004 09/25/2029 | 1FE.....
828783 AE 0] Simon Property Group Ins 6.875% 10/27/0] .. |.02/20/2004 10/27/2005 | 2..........
844030 AA 4] Southern Union Company 7.600% 02/01/24 .. |.02/12/2004 | First Boston Corp 02/01/2024 | 2FE.....
87612E AD 8| Target Corporation 5.500% 04/01/07....... .. |.01/26/2004 | First Boston Corp 04/01/2007 [1..........
94975C AB 3| Wells Fargo Financial 7.000% 11/01/05.. .01/30/2004 | Bear Stearns.... . 11/01/2005 [ 1FE.....
[0 T OO OO OO SO OO PO PO PO PO PO PO PO PO OO PT PP PP PO PPT PO PPT PP U PRTPPUPPRTPRTRPORY [FPTPPT 24 588,732 XXX...... XXX
4599999. Total - Bonds - Industrial & MISCEIANEOUS.............c.ovoveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneeeeeeneneneneenensesaennns | eerenn 24,588,732 XXX...... XXX
6099997. Total - Bonds - Part 4 80,061,781 XXX...... XXX
6099999. TOtAl = BONGS. ettt ettt sttt snens | cenea 80,061,781 XXX...... XXX
Common Stocks - Mutual Funds
United States
922020 10 2[Vanguard Asset Allocation........................ [.. 1.03/24/2004 [ Direct.........ooocoocceerrrssesrressreceeees [ 2420.000 [ 55832 [ oo 2 TR P XXXoo. [ L
UoS. i 55,832 | XK X coveenn..60,569 f.............54586 [...5984 [........0f. ....0f.....5984 . .0 . . ...60569. . ...0f. .. .(4783})][. ... .(@473")|. .0 . XXX.... [.XXX
7099999. Total - Common Stocks - Mutual FUNDS.........cooiiiiiiiiiiicicsssssssnssesesssessssesneesnessnseesrnessesssrnns | nenseneeeses 09,802 [ ceeneee XXXeiiiiees friiin...60,569 |.............54,586 | ......5984 |.....o..0 | 0 f 5984 |0 [ 60,569 |0 (4737 (4737 [0 ] XXX.... [.XXX
7299997. Total - CommOon StOCKS = Part 4. snssrsnssssnssssnsesnssssnssssnsesnsens | eonnernnne s D0,802_| woveee e XXX irivnes | evvneen.60,569 | ....e.....54,586 | ......5984 |0 |0 0.5,984 060,569 |0 | e (4730 (A737) | 0 XXX.... [.XXX
7299999. Total - COMMON STOCKS. .....cvieieiiiet ittt snsss s ensssensssensnrsnssssnssrsesnsersnres | eonnneennnes 00,802 | wereeee XKKursenens | evnennnenn.60,569 | .oinn..54,586 [ ........5984 | .0 [0 .5984 [0 60,569 [0 ] (4737 | (4737 | 0 ] XXX.... [.XXX
7399999. Total - Preferred and Common Stocks.... . .. . . . R | XXX.... [.XXX...
7499999, Total - Bonds, Preferred and Common STOCKS.............cccoveveveverereeeeerereecereeeeereereeeeeeeeereneneeeeneneneneeenenennen | 080,117,613 | XXXl | ... 78,639,592 | ... /353,640 | ......... ....(164,724)] ... ...1,833,566 |...1,833,566 | ...986,033 |...... XXX.... | . XXX...

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Sch. DB-Part A-Section 1
NONE

Sch. DB-Part B-Section 1
NONE

Sch. DB-Part C-Section 1
NONE

Sch. DB-Part D-Section 1
NONE

EO6, EO7



saementasofMarch 31, 20040 ANthem Health Plans of Maine, Inc.

SCHEDULE E - PART 1 - CASH

Depository

Month End Depository Balances
2 3 3

5
Amount of Amount of
Rate Interest Interest Accrued
of Received During|  at Current
Code Interest | Current Quarter [ Statement Date

Book Balance at End of Each
Month During Current Quarter

6

First Month

7

Second Month

8

Third Month

Open Depositories

Due 2/3/2004 At Mat..
Due 4/8/2004 At Mat..
Due 1/2/2004 At Mat..
Due 2/2/2004 At Mat..

00077E-B3-0 Alpine Securitization 144A.....
00077E-D8-7 Aspen Funding Corp 144A....
14912D-A2-5 Aspen Funding Corp 144A....
19121D-B2-0 Aspen Funding Corp 144A....
2253F2-CF-7 Aspen Funding Corp.............
2253F2-CH-3 Aspen Funding Corp 144A....

2253F2-D6-6 Aspen Funding Corp 144A.... Due 4/6/2004 At Mat..

26354A-CB-8 Atlantic Asset Sec Corp 144A Due 3/11/2004 At Mat...

313384-RM-3 Atlantic Asset Sec Corp 144A Due 1/7/2004 At Mat..
313384-SR-1 Atlantic Asset Sec Corp 144A Due 2/4/2004 At Mat..

313384-SY-6 Atlantic Asset Sec Corp 144A Due 2/11/2004 At Mat...

313384-TV-1 Atlantis One Funding 144A....
313384-UC-1 Barton Capital Corp 144A.....
313588-UH-6 Barton Capital Corp 144A.....
313588-VG-7 Barton Capital Corp 144A.....
53943R-A2-5 Barton Capital Corp 144A......
53943R-AN-9 Barton Capital Corp 144A.....
53943R-C8-0 Blue Ridge Asset Fund 144A
63253A-A5-8 Delaware Fund Co LLC 144A
63253A-AG-4 Eiffel Funding LLC 144A.......
63253A-D5-5 Eiffel Funding LLC 144A......
69372A-B6-8 Eiffel Funding LLC 144A.......
69372A-C1-8 Eiffel Funding LLC 144A...... Due 3/1/2004 At Mat..
82619R-A9-2 FFCB Discount Note............. Due 1/9/2004 At Mat..
83365R-B5-3 FNMA Discount Note .. Due 2/5/2004 At Mat..
83365R-C5-2 Jupiter Secur Corp 144A....... Due 3/5/2004 At Mat..
83365R-D7-7 Old Line Funding Corp 144A. Due 4/7/2004 At Mat..
89116Q-A5-5 Old Line Funding Corp 144A. Due 1/5/2004 At Mat..
90328A-BL-6 Old Line Funding Corp 144A..
90328A-CF-8 Thunder Bay Funding 144A...
9497F0-BD-3 Tulip Funding Corp 144A......
9497F0-CF-7 US Treasury Bill..........
96121J-D5-6  US Treasury Bill..
Fleet Bank........cccccoevviueinne.
Fleet Bank...

Due 3/3/2004 At Mat..
Due 4/7/2004 At Mat..
Due 1/2/2004 At Mat..

Due 3/8/2004 At Mat..
Due 1/5/2004 At Mat..

Due 4/5/2004 At Mat..
Due 2/6/2004 At Mat..

. Due 4/5/2004 At Mat.
.. Hartford, CT..........
. Hartford, CT..

Due 3/15/2004 At Mat...
Due 3/17/2004 At Mat...

Due 3/10/2004 At Mat...
Due 3/15/2004 At Mat...

Due 1/22/2004 At Mat...

Due 1/16/2004 At Mat...

Due 2/20/2004 At Mat...
Due 3/15/2004 At Mat...
Due 2/13/2004 At Mat...
.. Due 3/15/2004 At Mat...

2,499,796
| 1 909466

......... 999,940

...... 2,999,837 |...
9990057 |
| 7006982 | .

Fleet Bank... .. Hartford, CT.. I 9,330,549 |...... 4,074,576
Mellon Bank ... Pittsburgh, PA... I I (39,877)] ...... (132,614) ......... (39 378)
Fleet Bank... .. Hartford, CT.. I (131,923) ....... (130,783) ....... (134,493)
Fleet Bank.................. .. Hartford, CT.. o |..-.(1,060,595)] ....... (876,858)|.....(1,014,155)
Chase Manhattan Bank.. ... New York, NY .1...(11,918,589)].....(1,636,732) | ...(2,881,727)
Fleet Bank.........covevreeerieieenccees Hartford, CT.....ccoovovvvrreirenne, ..(10,475,818)...(10,888,434) | ...(11,301,716)
0199998. Deposits in.....3 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositories........ XXX | [ | s (116,050 ......... (88,127)| ........ (63,827)
0199999. Total Open DEPOSHONES. ........ovrevrieeririereesersee e XXX | 20137 [0 (5,665,508)] ....11,562,294 |..... (2,064,530)
0399999. Total Cash on Deposit....... XXX | 20137 [0 (5,665,508)] ....11,562,294 |..... (2,064,530)
0499999. Cash in Company's Office.. XXX e XXX e e e XK | e 946 | .o 946 | ..o 946
0599999. Total Cash...........c........ XXX ek 20137 [ 0 (5,664,562)] ....11,563,240 |..... (2,063,584)

EO8




	1 - Jurat
	2 - Assets
	3 - Liabilities, Surplus & Other Funds
	4 - Statement of Revenue and Expenses
	5 - Statement of Revenue and Expenses (Cont.)
	6 - Cash Flow
	7 - Exhibit of Premiums, Enrollment and Utilization
	8 - Claims Unpaid and Incentive Pool, Withhold and Bonus (Reported and Unreported)
	9 - Underwriting and Investment Exhibit
	10 - Notes
	10.1 - Notes
	10.2 - Notes
	11 - General Interrogatories
	11.1 - General Interrogatories
	12 - Sch. A-Verification
	12 - Sch. B-Verification
	12 - Sch. BA-Verification
	12 - Sch. D-Verification
	13 - Sch. D-Part 1B
	14 - Sch. DA-Part 1
	14 - Sch. DA-Part 2-Verification
	15, 16 - Sch. DB-Part F-Section 1
	15, 16 - Sch. DB-Part F-Section 2
	17 - Sch. S
	18 - Sch. T
	19 - Sch. Y-Part 1
	20 - Supplemental Exhibit & Sch. Interrogatories
	21 - Overflow Page
	21 - Overflow Page
	E01, E02, E03 - Sch. A-Part 2
	E01, E02, E03 - Sch. A-Part 3
	E01, E02, E03 - Sch. B-Part 1
	E01, E02, E03 - Sch. B-Part 2
	E01, E02, E03 - Sch. BA-Part 1
	E01, E02, E03 - Sch. BA-Part 2
	E04 - Sch. D-Part 3
	E04.1 - Sch. D-Part 3
	E04.2 - Sch. D-Part 3
	E05 - Sch. D-Part 4
	E05.1 - Sch. D-Part 4
	E05.2 - Sch. D-Part 4
	E05.3 - Sch. D-Part 4
	E05.4 - Sch. D-Part 4
	E05.5 - Sch. D-Part 4
	E06, E07 - Sch. DB-Part A-Section 1
	E06, E07 - Sch. DB-Part B-Section 1
	E06, E07 - Sch. DB-Part C-Section 1
	E06, E07 - Sch. DB-Part D-Section 1
	E08 - Sch. E

